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Abstract

This paper focuses on the use of a mesh-less numerical method to solve barotropic fluid flows: Smooth
Particle Hydrodynamics (SPH). Such methods suffer from a severe lack of accuracy when evaluating state
variables as the pressure field. SPH-ALE methods based on Riemann solvers significantly improve this
evaluation but increase the scheme complexity and low-Mach issues are difficult to prevent. We propose an
alternative scheme called v—SPH — ALE relying on the combination of the SPH-ALE formalism and a finite
volume stabilizing low-Mach scheme. Applied to Monophasic Barotropic Euler Equations, its characteristics
are detailed and evaluated through a nonlinear stability analysis highlighting CFL-like conditions on the
scheme parameters. As far as we know, it is the first time such nonlinear analysis is performed on a SPH
ALE scheme. Finally, its implementation on several academic test cases reveals that the proposed scheme
actually increases both stability and accuracy, in reduced computation time, with respect to SPH ALE
Riemann Solvers.

1 Introduction

Fluid dynamics systems involving violent flows or complex free surfaces are widely spread both in nature
(breaking waves) and in technological applications (fragmentation, mixing). Being able to reproduce these
situations is then a real asset to study, understand and solve the complex mechanisms involved. However, the
numerical treatment of these configurations is particularly challenging. Finite element (FE) Eulerian solvers
are classically preferred to manage such computations. Indeed, away from moving complex material interfaces,
the Eulerian description of motion is well suited to describe the severe flow deformations induced by violent
flows. Nevertheless, Eulerian solvers are subjected to a significant lack of accuracy when dealing with such
interfaces. Some alternative Lagrangian approaches have emerged as the meshless methods and particularly the
Smoothed Particle Hydrodynamics method (SPH). Since its emergence, it benefits from many researches aiming
to improve its accuracy. As detailed in the next section, it is achieved thanks to stabilizing tools depending
on the flow characteristics. We focus in this work on a new robust SPH scheme applied to the monophasic
Barotropic Euler Equations. It benefits from the Arbitrary Lagrangian Eulerian (ALE) framework [1] and a
stabilizing Low-Mach Scheme inherited from the Finite Volume (FV) context [2, 3].

1.1 Smoothed Particle Hydrodynamics

The SPH is a Lagrangian particle method used to solve partial differential equations (PDE). The computational
domain is discretized in a set of interpolation points interpreted as particles interacting between themselves and
carrying material properties. Originally developed by Lucy [4] for astrophysical problems and by Gingold &
Monaghan [5, 6, 7] for hydrodynamic applications (incompressible free surface flows), the method was then
adapted by Benz [8, 9] to the solid mechanics by including material models.

Regarding fluid flows, Monaghan [6] proposed to approximate incompressible flows by artificially allowing
a slight flow compressibility. He proposed then an explicit SPH formulation based on Weakly Compressible
hypotheses (WCSPH). This approach relaxes the time step restriction and allows to treat complex free surface
flows. As detailed by Lee et al. [10] and Fatehi et al. [11], such method bypasses the need to solve a Poisson
equation to compute the pressure field (incompressible constraint, implicit resolution), and only relies on a
simple equation of state (EOS). Restricted here to barotropic flows, as detailed in section 5.3, we use a linear
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EOS depending only on the flow density (the internal energy is not then a determinant variable for the flow
behavior). The WCSPH formulation is particularly attractive for its conceptual simplicity, robustness, ability
to handle large arbitrary deformations or to not produce diffusive interfaces and for its monolithic nature.
However, for multi species cases, a particular treatment has to be done to handle the interface interactions
(boundary terms) [12, 13, 14]. The proposed scheme detailed in section 4 is restricted to monophasic flows
and disregards such interface thoughts. Despite being attractive, SPH schemes still suffer from well-known
issues questioning their accuracy: lack of interpolation completeness, nonphysical oscillations, tensile instability,
particle clumping. Regarding the completeness, some efforts have been done on the interpolation methods and
particularly regarding the kernel functions [15, 16, 17, 18]. Classical SPH interpolation is known to be not even
0 order consistent [19]. To increase this order of consistency and improve the scheme accuracy, Johnson et
al. [15] and Vila [16] proposed to use renormalized kernels (one order increase). To allow a consistency increase
at any desired order, Dilts [17] worked with a Moving Least Square interpolation scheme and, more recently,
Frontiere et al. [18] proposed a scheme based on Reproducing Kernels. To prevent nonphysical oscillations,
two procedures are classically followed. The first, introduced by Colagrossi et al. [12], consists in periodically
filtering the density field. It reduces the numerical noise by restoring the consistency between mass, density
and volume. The second procedure is detailed by Marrone et al. [20]. They proposed a scheme called § — SPH
based on a density diffusive term aiming to smooth the spurious density oscillations. Other diffusive schemes
are available in the literature [21, 22, 23]. In case of inviscid flows, these diffusive terms are generally combined
with Monaghan’s [5] artificial viscosity for stability reasons. Finally, regarding tensile instability and particle
clumping, Monaghan proposed in [24] to add a corrective pressure term to the momentum equation. Based on
the analysis of Swegle et al. [25], this term reduces the tensile instability by introducing a repulsive force which
magnitude depends on the particle spacing. In order to prevent the formation of anisotropic particle distribution
as particle clumping methods as XSPH [26, 7] or Particle Shifting Techniques (PST) [27, 28, 29, 30, 31, 32, 33]
are also available in the literature and discussed in sections 1.2 and 4.3.

Despite their stabilizing properties, these correction tools also raise conservation and consistency issues
limiting their effectiveness [34]. In order to achieve robust and consistent stabilization, we focus in the next
section on a different SPH framework introduced by Vila [1] and based on ALE considerations.

1.2 Arbitrary Lagrangian Eulerian SPH

The ALE formalism was firstly introduced for fluid mechanics modeling in a FE framework by Hirt [35, 36]
and Noh [37]. The motivations were to combine the advantages of both Eulerian formulation (no motion of
the frame of reference) and Lagrangian formulation (the frame of reference moves according to the material
velocity). Indeed, regarding fluid flows, on one hand a Eulerian framework allows to handle severe deformations
a Lagrangian cannot (due to high Lagrangian-grid distortions). On the other hand, when it comes to interface
tracking (free surface flows), Lagrangian frameworks are more suited (as a fine Eulerian-grid is needed to
accurately track the interface). In practice the combination relies on an arbitrary transport velocity field vg
used to define the motion of the frame of reference. Similarly to Eulerian solvers, the flow evolution within the
frame of reference is described thanks to flux terms but depending here on the relative ALE velocity w = v —vg
(contrary to Eulerian flux terms depending directly on the material velocity v). Thus, as soon as vg is arbitrarily
set (meaning not equal to zero for the Eulerian description, or to the flow velocity for the Lagrangian), the
combination is achieved. Even if ALE methods allow to benefit from Eulerian and Lagrangian descriptions, they
also experience some drawbacks of each sides. The major one being the very long computation times coming
mainly from the algorithms and the meshing scales.

Vila [1] applied the SPH approximation technique in the ALE context and wrote the PDE based on a
transport operator and flux vectors. It allows for a simple treatment of the arbitrary velocity field. In this
case, as soon as vg is not set to the flow velocity, mass and momentum fluxes occur between particles and the
interpolation point set is now a cloud of particles through which fluid flows. He took a particular interest in
applying this method with Riemann Solvers (RS) building then a direct parallel with most of the Finite Volume
(FV) techniques. The crucial aspect of the ALE formalism lies in the arbitrary property of the transport
field vg. Indeed, a smart choice of vy allows to increase the stability and robustness of the scheme without
degrading its consistency. In [1] Vila suggested that, following Monaghan’s XSPH method [26, 7], the ALE
velocity field could be used to move the particles with a smooth velocity field. Recently, Lind et al. [38] and
Fourtakas et al. [39] proposed an ALE SPH formulation in the incompressible context (ISPH). They work
with a transport field proportional to the flow velocity (through a transition function) to increase accuracy
thanks to the cohabitation of both Eulerian and Lagrangian areas. Oger et al. [30] also worked on SPH-ALE
formulations using RS. Following the idea of Xu et al. [27], Lind et al. [28] and Adami et al.[29] regarding ISPH,
he explored the stabilizing ability of a PST. Taking benefit from the ALE formalism, as suggested by Vila [1],



Oger [30] implemented the PST through the ALE transport field vy (insuring the scheme consistency contrary
to [27, 28, 29, 38, 39]). The motivation is to increase the accuracy by preventing the formation of anisotropic
spatial particle distribution. Indeed, in a quasi-Lagrangian mode, particles can tend to organize themselves in
anisotropic structures by mapping the fluid trajectories and generate significant interpolation errors. Similar
PST were recently studied by Khayyer et al. [31] in ISPH, and by Sun et al. [32] in a classical SPH context to
enhance the § — SPH model. Zhang et al. [33] also extended a PST to deal with solid cases.

According to Oger’s results [30], SPH-ALE Riemann Solvers (RSALE) formulations combined to PST seem
convincing. Note that RS are attractive for their accuracy as they provide global solutions built on the combina-
tion of exact or approximate solutions to local Riemann problems. See Toro [40] for a detailed review. However,
such accuracy level is achieved at the cost of an extreme solving complexity leading to excessive computation
times. Many formulations are available in the literature but, later in this work, we use a MUSCL HLLC RS with
a Sweby slope limiter as a reference. Solving a Riemann problem consists in evaluating, at a discontinuity, both
left and right states thanks to a space interpolation scheme and next, to deduce the corresponding intermediate
state. The HLLC version is an approximate RS and consists in not only evaluating this intermediate state but
also in restoring the intermediate contact surface. To increase the accuracy, a MUSCL interpolation scheme is
generally used to interpolate the left and right states at the second order in space. It is also combined to slope
limiters aiming to prevent spurious oscillations in case of severe discontinuities. All this process must be solved
for each local Riemann problems (meaning for each particle interactions in case of SPH) which generates the
RS complexity. In addition RS suffer from classical limitations in low-Mach regimes and then particularly in
case of Weakly Compressible (WC) flows [41, 42]. It is due to the presence of pressure fluctuations amplified
by a factor 77 (where M is the Mach number) in the discrete scheme (amplified spurious oscillations when M
goes to zero). See [42] for more details.

1.3 Finite volume low-Mach scheme

As introduced above, RS behave poorly in low-Mach regimes due to excessive numerical diffusion generated by
spurious pressure oscillations [41, 2, 42]. A large amount of stabilizing methods are available in the literature
but we choose to focus on the work of Grenier, Vila et al. [2] and Lavalle, Vila et al. [3].

In [2] a numerical scheme implemented in a FV two-phase flow framework is detailed, for solving fluid
sloshing issues. The idea is to use a stabilizing velocity term v, to correct the flow velocity in the continuity
and momentum equations (the flow velocity v is replaced by the corrected velocity (v —v,)). v, is proportional
to the pressure difference between two neighboring cells and depends on a parameter y to adjust. Thanks to
a non-linear stability analysis, it is proved that a CFL-like condition on y ensures the scheme stability. Its
implementation on several academic test cases shows that this new low-Mach scheme is robust and accurate
whichever flow regime, but also less dissipative than classical RS in low-Mach regimes. Lavalle, Vila et al. [3]
combined the low-Mach scheme with an ALE formulation in the case of thin liquid films shared by a gas flow.
In this ALE framework, v, is used to correct the relative ALE velocity (w is replaced by the corrected velocity
(w —vy)). It means that even in Lagrangian description (vg = v), if v # 0 the flux terms are activated and
act as additional stabilizing terms. It is similar to stabilizing techniques based on diffusive terms previously
introduced [22, 23, 21]. As in [2], a CFL-like condition on vy insures the scheme stability. Couderc et al. [43]
recently adapted the FV low-Mach scheme in the case of shallow water models to provide both non-linear and
linear stability conditions on the regularizing parameters. Note that as achieved by Violeau et al. [44] such
linear analysis also allows to maximize the time step restriction and to evaluate the effect of a variation on some
key features of the scheme (kernel choice, SPH operators, integration scheme).

In the SPH context, Clayer et al. [45], proposed a semi-implicit SPH scheme called v — SPH similar to
Grenier’s [2] FV low-mach scheme. The stabilizing velocity v, is now used to correct the flow velocity v in
the continuity and momentum equations (as in [2]), but also to correct the particles position. v, is then also
used as a regularizing tool like PST introduced in the previous section. According to Clayer’s [45] and Lavalle’s
[3] satisfying results, it seems relevant to adapt the coupling between the FV low-Mach scheme and the ALE
formalism to the SPH framework.

1.4 Structure of the paper

First, in section 2, similarly to Grenier et al. [2], we introduce in the case of monophasic Barotropic Euler
Equations a continuous scheme modified by the implementation of the low-Mach scheme. Its stability is demon-
strated by exhibiting the stabilizing effects of the Low-Mach scheme building the basis of the present work. In
section 3, we present the SPH-ALE discretization method (introduced by Vila in [1]) used to approximate the
continuous modified scheme. The SPH approximation features are detailed as well as how they are applied to
approximate a conservation law. The particular case of a law in its ALE formulation is exposed. In section 4,



the discrete scheme v — SPH — ALFE is proposed as a result of the SPH-ALE discretization of the continuous
modified scheme (introduced in section 2). Its constitutive equations and their specific features are described.
In section 5, a nonlinear stability analysis is performed on the proposed discrete scheme. Stability conditions are
exhibited ensuring its conservativity, robustness, stability and consistency in a barotropic framework. To the
authors knowledge, it is the first time such nonlinear analysis is completed on a SPH-ALE scheme. Finally, in
section 6, the scheme performances are evaluated on several academic test cases: isentropic shock tube, rotating
square patch of fluid, oscillating drop and dam break.

2 Continuous Framework

As proposed by Grenier et al. [2], we introduce an implementation of the FV low-Mach scheme in a continuous
framework. The corresponding modified monophasic Euler Equations are exhibited and the dissipative behavior
insuring its stability is highlighted.

2.1 Proposed Continuous Equations

We recall the classical monophasic Euler equations

{ aff—i—div(pv):O
L+ div (pv @v) + Vp =0

giving the following total energy conservation law

oE
E—I—dw((E—&-p)'u)zo (2)

where we define the total energy F as E = %pHU||2+<p. p=p fppo %dr is the total free energy and corresponds to

the barotropic pressure. Note that according to the free energy definition it is straightforward that pg—‘z = p+p.
To take into account the FV Low-Mach scheme, we work with the modified velocity w = v — I" where I is

the Low-Mach stabilizing velocity term noted v, in the previous section and defined here as
r-"g, 3)

Pco
p, co and p are respectively the density, sound speed and pressure. = is the dimensionless Low-Mach parameter
and h a small parameter representative of the mesh size. As introduced in section 1.1, in case of inviscid flows
an artificial viscosity term [5] is implemented to improve the scheme stability. We set 7 this artificial viscosity
and define it here as

T = apcohVv (4)

where v is the material velocity and « the artificial viscosity parameter.
Equations (1) can then be rewritten as the following modified system by taking into account T' (3) and =

(4)
(5)

2% . .
(ii) 57 + div (pv Q w) + div (pId —w) =0

As in the classical case (2), equations (5) gives the following modified total energy equation

E h
887 + div ([E + pl|w — apcohVv.v) = fZT IVp||*> — apcohVo : Vo <0 (6)
0

{ (i) 22 4 div (pw) = 0

We can exhibit the following source terms
vh 2
S, =—1V 7
= |Vl (7

So = —apcohVov : Vo (8)

Considering the modified equations (5,6), we can see that the classical system (1,2) is recovered when h goes
to zero. Besides, we can also see that both Low-Mach scheme (3) and Artificial viscosity (4) generate negative
source terms S, (7) and S, (8) in the modified total energy equation (6). Leading to a total energy dissipation,
it demonstrates their stabilizing effect.



2.2 Modified Total Energy Proof

Multiplying (5—1) by glves the following free energy conservation law
Oy )
a + div (pw) + pdiv (w) =0 (9)

Considering (5—i¢) and (5—1%), we get by multiplying by v the following kinetic energy conservation law

9 Il I”
at |” 2

Finally, by gathering (9) and (10) we get

o] , v ||
En lp 5 +p|+div| |p +o

which is to the expected modified total energy equation (6).

We have formally demonstrated in this section that the implementation of the FV Low-Mach scheme com-
bined to an artificial viscosity insures a dissipative behavior at a continuous level. However, if we want now
to discretize these modified equations in space and time, such dissipative behavior cannot be directly insured.
The aim of the present work is first to propose an approximation of the modified equations (5,6) thanks to the
SPH-ALE discretization. And second to provide, thanks to a nonlinear stability analysis, stability conditions
on parameters « and «y insuring the stability of the proposed discrete scheme.

2
+ div ( . 2” “’) +w.Vp —div(rv) = -T.Vp—m: Vv (10)

) + w.Vp + pdiv (w) — div (rv) = —-I'Vp—7: Vv

3 SPH-ALE Discretization

Note that in the following P defines the whole particle domain among which ¢ describes one particle. We set
V; its neighboring particle set and we take j € V;. Finally n € N defines the time step number and d € N* the
space dimension. In this section we refer to [1, 19] for more details on SPH and SPH-ALE.

3.1 Particle Approximation

The SPH method relies on approximation features allowing to discretize the conservation laws thanks to a set

of particles (2;(t),wi(t));cp (respectively the particle position and weight). These particles move at a velocity

v; = v (x;,t) such that v; = ddx’ and their weights evolve under the effect of v as

dwi
dt

= w;div (v;) (11)

Introducing a regularizing kernel W (x, h) (where h is the smoothing length and corresponds to the radius of
its compact support), we can define the smoothed particle approximation of a function f (i) and of its derivative

(i)

{ (1) T"(f)i =2 epwi(t) fi(H)Wi(t)
(i) VI"(f)i =X cpw;() () VWi(t)

where W;;(t) = W (z;(t) — z;(t), h) and VW;;(t) = grad, W (z;(t) — x;(t),h). As introduced above, classical
SPH suffers from a lack of interpolation completeness which can be compensated by using renormalized kernels.
Vila actually proposed to replace VW;; by an alternative gradient A;; defined by A;; = B;; VWj; where
B;j = 3(B; + B;) and B is the renormalization matrix introduced by Johnson et al. [15] and Vila [16]. It is
defined as

B; = (E;) " with¥(o, B)e {1,...,d}* ,E** = ijj(xf —2P)yvw ;@ (12)

We set in the following content nj; = I A
(z

|
Regarding the derivative definition ) we can actually define two additional derivative operators as

Dpfi= Vv (UI"f), — £,V (II"1),

= Yiepwi(®) (fi(t) — fi(t) Ai; (1) (13)



Dyfi= V (th)i + iV (th)i
= X jepwi(t) (i) + fi(t)) Ai; (t)

Note that if we consider symmetric kernels such that W(z,h) = W(—z,h) and VW,;; = —VWj;, choosing
B;; = 1(B; + B;) actually keeps the anti-symmetric property of the kernel gradient (meaning that Aj; = —Ay;).
It ensures that, —D; corresponds to the adjoin operator of Dy in the sense of the following discrete scalar
product

(14)

(o dn s (2) = ) wipsths (15)
icP
approximating the scalar product in £2 (Rd).
Besides, it is proved [1] that Dy, strongly approximates the gradient operator V in a sense that for a regular
function ¢
sup;ep ||[Drpi — Vil =0 as h and Az — 0

Such convergence property is achieved thanks to the following approximation results

{ 3K} € R*T*/ sz Aijw;‘H < K}y with also K{ = max; K}, and K = maz, K7 (16)

3CT e RY*/ 57 wi Ay || < CT” with also C" = maz;C and C = maz,C"

Note that these constants stay bounded both in regular or arbitrary particle distributions. See Section 6.3
fig. 7 and [19] for an analysis in the regular case. According to the derivative form (14), we can show that
Y icpwiDj fi = 0 (thanks to the anti-symmetric property of A;).

The idea is now to use these tools and their property to propose an approximation of a conservation law.

3.2 Comnservation Laws

We consider laws in the following conservation form
Ly(®) + divF(z,t,®) = S(x,t,®), t e RT, z € R? (17)

where v € R? is a regular vector field, ® € RP is the vector of the conserved variables, F' = (F a)i is the flux
vector corresponding to the conservation law composed of d vectors F'“ € RP, § = (Sl)f is the source term in
RPand L, : @—)%—‘f + div (® ® v) is the transport operator associated to v.

To approximate the law (17) considering the moving particle set (x;(¢),w;(t))

weak formulation of (17) defined by V¢ € Cf (RIxR™*),

sep> we firstly introduce the

/R , [BLL0) + P(e.0,9).V ¢+ Sig] dadt = 0 (18)

where —L? is the dual operator of L, defined as L : <p—>83—f + v.grad (¢).

Considering the discrete scalar product (15) we are able to discretize the weak formulation (18) in space as
W € CP (RAxR) |

[o@rien+ X (F@).9%) + 5+ Ri(@),9), | dt=0 (19)
R+

a=1,...,d

where Ry, (®) corresponds to the residual of the equation (as the artificial viscosity) and V" to a derivative
operator approximating V.
At this stage two crucial property must be enforced by the discrete scheme (19)

e the weak consistency with (17)

e the conservation in the sense that % (Jga @dz) = [pu Sdz



Consistency As regards this first aspect a Lax-Wendroff like theorem actually provides sufficient conditions
to ensure a good limit weak solution:

Theorem?2.2.1

Let @& = > jep ®j (t) xB, (z) the function associated with the sequence (®; (t)),.p of regular functions of t

defined by the scheme (19). xp, () is the characteristic function of the set B;(t) (see [1] for more details).

We suppose that:

1. the function ®* converges boundedly almost everywhere to ® when h and Az go to zero,
2. Vy e [Co (Rde"”*)}p Sup;ep thcpi - VgoiH — 0 as h and Az — 0,

3. limp, and ac—0, fg+ (Ra (22) ,w)h dt =0,

Then @ is a weak solution of the model PDE (17) in the sense of Definition (18).

Thus, regarding the previous section by choosing V* = D;, we just have to enforce theorem 2.2.1 condition
3 to achieve the expected weak consistency of the discrete scheme (19). Note that the theorem convergence
condition 2 actually means that

/]R+
Az

In standard SPH, to achieved such convergence property we need that the ratio 5% (where h is the smoothing
length and Az is the particle spacing) goes to zero or to choose particular values (classically h = 1.2Ax, see
[19]). But using the renormalization (introduced in section 3.1) allows to relax this condition and to just take

A2 — O(1) (see [1)).

Z (FQ (@), tha> dt — / [F(z,t,®).V|dxdt, as h and Az go to zero.
a=1,...,d h RexR+

Conservation For this second aspect, we need to firstly detail the discrete scheme (19). Indeed, having
Vh = Dy, we can actually write by duality Vi € C§ (RIxR™ ),

/ L@+ S DEt(F")i— (Si+ Ru(®),) ¢ | dt =0
R+ a=1.....d
e h

corresponding to

d % [ pa
I (wi®;) + w; E Dy (FY), = w; (Si + Rin(®);) (20)
a=1,..,d

Thus, disregarding the residuals, we have on the whole particle domain
d
i€P ieP

which is a discrete version of the conservation condition 4 ([o, ®dz) = [5, Sdx.
Having these results in the case of a general Lagrangian conservation law (17) we present now its ALE
version.

3.3 ALE Formulation

We consider now a regular transport field vg (z,t) ruling the particle motion and defining the motion of the
frame of reference. We can rewrite the conservation law (17) using vg as transport field

Lug(®) + div(Fe(@) — @ Q) vo) = 5 (@) (22)

where F is the Eulerian flux vector (meaning the flux vector when vy = 0). Considering now the modified
equations (5), we can write its ALE formulation (22) with

p (Ve = Vya) P (vy = Vyy) P (Vza — vyz)
FE _ —pPUz (v:c - v’yz) +p - Tz —PUg (vy - 'U'yy) — Ty — PV (vzm - U’yz) — Tgz
—pUy (Vg = Vyz) — Tya —pvy (Vy = Vyy) +p — Tyy —pvy (Vzg = Vyz) — Tz
—pPUz (Ux - U'yx) — Tzx —pPUz (Uy - va) — T2y —pPUz (Uzz - U’yz) +p — T2z



Setting w = v — vy — v, we can write (22) as

Lvo ((I)) + div (FALE ((I))) =0 (23)
where
PWy PWy PWz
_ PUz Wy + D — Tz pvxwy - 7T;Ey PUz Wz — Tgz
F P) =
ALE ( ) PUyWy — Tyy PUyWy +p— Tyy PUyW, — Tyz
PU Wy — Ty pvzwy — T2y PUz W + D— Tz
Also read as (o)
div (pw _
LUO((I))+( div (pv @ w+ pId — ) )_O (24)

Following the process exposed in the previous section, we can discretize equation (23) on a set of moving
particles (z;(t), w;(t));c p resulting in the following equation set
e = vy,
d;f = w;divy, (vg) (25)
L (w;®;) +w;V}, (Fapp (®)) =0
where vo; = vg (x;,t) and div, a discrete approximation of the divergence operator. According to the previous

subsection, the idea is to choose V" such that the LHS term of equation (20) can be recovered by generating
conservative and consistent residuals.

4 Proposed Discrete Scheme v — SPH — ALE

Based on Section 2 and 3 results we introduce now the proposed v — SPH — ALE scheme coupling the FV low-
Mach scheme [2, 3] and the SPH-ALE formulation [1] applied to the monophasic Barotropic Euler Equations.
It corresponds to a discrete version of the continuous modified scheme (5,6) introduced in section 2.

4.1 Fundamental Discrete Equations

Several choices are admissible for the derivative operator V" in equation (25) and we propose to approximate
the continuous modified scheme (5,6) with the following scheme discretized in space

dil:i

=P i
i
i = wi ) wj ((vo; — voi), Aij) (26)
dwipi __
doips — Zw]- (pj + pi) (wij, Aij)

J

dwip;iv;
S = —w; Y wj (pjvs + pivi) (Wi, Aij) — w;i 3wy (pijAij — i)

With w;; = %(wl + 'wj) - Fij-

Variables z, w, p, v andp refer respectively to the position, volume, density, velocity and pressure of the
particles. w corresponds to the relative ALE velocity defined by w = v — vg. We recall that as detailed in
section 1.2, v is the arbitrary transport velocity field defining the description of motion (Lagrangian, Eulerian,
PST see section 4.3). We also define p;; = p; + p;, I';; corresponds to the stabilizing term coming from the
FV low-Mach scheme (30) and 7;; corresponds to the artificial viscosity (28). Note that (.,.) defines the usual
scalar product on R?.

The integration is performed thanks to a second order Runge-Kutta Heun (RK2H) time integration scheme
defined by

x
én+1 ="+ At%(@n) w
=n+1 =n+1 i h — 2
{@n+1:§(@n+@++At$(@+)> with © wp (27)
wpv

Note that we choose RK2H for, as detailed by Shu and Osher [46], being a combination of two first order steps,
it preserves the stability achieved in section 5 (formally proved in Appendix B).



4.2 Dissipative Features
4.2.1 Artificial viscosity

To improve the stability of the scheme Monaghan’s artificial viscosity is usually introduced in the momentum
equation pressure term [5]. As introduced in section 2.1, we propose to approximate the continuous term (4) as

mij = i (V] = v;) (28)

Similarly to (4) we set
aij = atipij |Ayl =0 (29)
with ¢;; = 3 (¢;+¢;) and p;; = 1 (p;i +p;). It depends on a parameter  (dimensionless) which value is

calibrated thanks to a nonlinear stability analysis (see Section 5). Seen as a diffusive term, the idea is to adjust
this parameter in order to minimize the amount of artificial diffusion induced in the scheme.
4.2.2 Low-Mach Scheme

The coupling between the SPH version of the FV Low-Mach scheme [2, 3, 45] and the SPH-ALE formalism [1]
is achieved by the term I';; through the mean relative ALE velocity w;;. Defined as

Tij = vij(pj — pi)ni; (30)
with -
Yij = 5= = y Y Z 0 (31)
T 285D

It corresponds to a discrete version of the continuous term (3) introduced in section 2.1. It depends on the
parameter v (dimensionless) and, similarly to the artificial viscosity, its value is calibrated thanks to a nonlinear
stability analysis (Section 5).
R
285
expansion of ¢ gives a certain 6;; in [0, 1] such that &}; = &' ((1 — 0:5)p; + 0ijp;) = £’ (pij). And we define &;
<2
such that rj; = ;Z .

Note that here I';; corresponds to the low-Mach stabilizing velocity term defined by v, in section 1.3. As
in [2], this term is used only to correct the relative ALE velocity w. Thus, contrary to [45], the low-mach
stabilizing term (noted here I';;) cannot be assimilated to a PST as it does not move the particles. Besides,
even if y— SPH — ALFE is used in Lagrangian description (vg = v), if v # 0 the flux terms in (26) are activated.
They can be assimilated as stabilizing terms added in the mass and momentum equations comparatively to
standard SPH. It is similar to stabilizing techniques based on diffusive terms [22, 23, 21] (but made conservative
and consistent thanks to the ALE formalism). Particularly, note that if 4 # 0 the additional term appearing in

the mass equation can be read as ycow; Y ; w;j (p; — pi) | Aqj|| which is directly similar to the § — SPH scheme

[32] using the following density dissipative term 2dco 3, w; (pj — pi) VWi || ”r—ffj”

where &' corresponds to the second derivative of the free energy . Taylor’s

We actually set v;; = v

4.2.3 Standard SPH Formulation

One can notice that, disregarding I';; and 7,5, a classical SPH formulation with constant masses m; = w;p; is
recovered by choosing vg = v (purely Lagrangian description)

92— v (24,

ar =

d i j

=i 20 S (v —vi), Ay)
bo; — _ Zj m; (p;ipzzg) A

Actually, in the SPH literature, it can also be found the following equivalent formulation for p and v

{ W= my (v —vi), Ay)

dvi _ _ [ Pi 4 Pj .
== Ty (B ) Ay




4.3 Arbitrary Velocity Field

With an ALE formulation (25,26) the particles are moved following the velocity field vg. Such field has the
property of being arbitrary in the sense that, as suggested by Vila [1], a smart choice of vy could actually increase
both stability and robustness of the calculations without impacting the scheme stability conditions (detailed in
section 5). Various methods are available in the literature as Monaghan’s XSPH method for instance [26, 7],
or also PST [30, 27, 28, 47]. Such methods consist in reorganizing the particles during the calculations to
increase the accuracy by preventing the formation of anisotropic spatial particle distributions, tensile instability
and particle clustering. In practice here the idea is to take the transport velocity as vg = v + §, where the
regularizing technique is stored in §,,.

In case of XSPH, particles are moved with a smoother velocity field than the material one to prevent particle
penetration. It is achieved by evaluating the difference to the local mean material velocity. According to [26],
we implement XSPH with v — SPH — ALFE by taking

m.;
évaph = eXsphZ ﬁij (’Uj — ’l)i) Wij N where 0 <e< 1
. (¥]
J

Xu et al. [27] proposed to introduce a slight disorder within the particle distribution thanks to a position
shift. Lind et al. [28] proposed a similar technique in the context of incompressible SPH, but interpreted the
position shift as a Fick’s law like diffusion process. They incorporated as well Monaghan’s tensile instability
correction [24] to prevent both tensile instability and particle clumping. This position shift technique was
recently applied in the context of Euler-Lagrange coupling, to improve the accuracy in the Lagrangian areas
[38, 39]. However, as only particle positions are shifted, the state variables need to be interpolated to limit
inconsistencies. Besides, as this regularization technique is a particle diffusion process based on the particle
concentration gradient VC', a particular treatment has to be done in case of free surface flows. Indeed, a very
large V' is expected at the free surface which generates the free surface diffusion. This phenomenon is limited
by a control on the normal shifting component at the free surface which is detected thanks to the position
gradient [10]. However, such implementation actually violates the momentum conservation. Oger et al. [30]
proposed, as suggested by Vila [1], to implement this Fick’s law like PST in the ALE context through the
transport field vg. As introduced in section 1.2, the ALE framework allows to stay conservative and consistent.
Contrary to [27, 28, 38, 39], the state variables are now consistently evaluated relatively to PST. In [30] the free
surface is detected thanks to Marrone et al. [48] detection algorithm. It uses the minimum eigenvalue A, of
the computed renormalization matrix B; (introduced in section 3.1). However, contrary to [28] the shifting is
completely turned off on the free surface. As detailed by Khayyer et al. [31], to allow a slight normal shifting or
to completely turn it off at the free surface generates inconsistencies (as particle clustering at the free surface
or the presence of a gap between free surface and inner particles). These inconsistencies are generated by an
inaccurate evaluation of VC' at the free surface. To prevent this, it is proposed in [31] to exactly evaluate the
free surface normal vector thanks to B;, insuring an exact elimination of the normal shifting component. Sun et
al. [32] adapted a similar to [28] PST to enhance the § — SPH scheme. Adami et al. [29] proposed an ALE like
WCSPH formulation in the sense that it uses an advection velocity. This advection velocity is evaluated thanks
to a background pressure gradient. It requires an additional term in the momentum equation. This method is
later extended to solids by Zhang et al. [33].

We propose a PST based on the combination of Oger et al. [30], Lind et al. [28], Sun et al. [32] and Khayyer
et al. [31] works. It consists in choosing d, as :

5o — 6vaph - DTL(;, it D ||’I’l5H < ms ||vl|| (32)
VP T O duxsph — M ||Us]] Hz—in, otherwise

with

nr
nsg = ijj(l + fij)VW (x; — zj,Rs) and f;; = Rp (WV(VK;C)>
(Rs,ms) = (Ax,0.4) is the couple of shifting parameters respectively the radius of the kernel support and the
shifting magnitude. Note that such expression for d,; aims to limit its magnitude to ms ||v;||. ns is the particle
concentration gradient. D is the diffusion coefficient from the Fick’s law defined by D = 2h;coM where h is the
smoothing length, cg the referential sound speed and M the Mach number. Monaghan’s [24] tensile instability
correction function is described by f;;. (Rr,nr) = (0.2;4) as in [30, 28] and W (Az) corresponds to the kernel
function evaluated with a radius of Az (initial particle spacing). The free surface is detected similarly to [32]
thanks to the minimum eigenvalue of B;. Finally, the normal vector is accurately evaluated thanks to B; as
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described in [31]. Thus, the concentration gradient is evaluated by ms and defines then a shifting velocity 4,
following (32). If the particle is in an area where \,;, < 0.2 (meaning in particle rarefaction areas or singular
point as corners) the shifting is turned off. If the particle is in an area where 0.2 < A5, < 0.75 (meaning near
the free surface), only tangential shifting is applied. And if A\ > 0.75 (meaning inside the fluid domain) the
total shifting is applied.

Thanks to the ALE framework, a simple treatment of the arbitrary velocity v is insured. This crucial prop-
erty allows the implementation of regularizing technique such as PST while preserving the scheme conservativity,
stability and consistency.

5 Nonlinear Stability Analysis

As detailed in Section 2, the stability of the continuous scheme is achieved thanks to the dissipative behavior
generated by the artificial viscosity and the Low-Mach scheme (6). At a discrete level however, the approximation
of the continuous scheme (5) generates additional terms (due to space and time discretization) preventing such
direct conclusion. Thanks to the following nonlinear stability analysis (similar to the one performed by Grenier
et al. [2], Lavalle et al [3] and Couderc et al. [43] in a FV framework), we provide stability conditions on
the scheme parameters allowing to control these additional terms. To do so, we detail here that the proposed
scheme (26) is actually conservative, robust, stable and consistent.

5.1 Conservation

As a first step we can notice that,
Under the conditions

Aij = —Aji
’U.Jij = wji (33)
wij = —Tj;

and taking ®; = < wipi ) we have according to (26)

Wi PiV;
d
% ( E wi(I)i) =0

ieP

which corresponds to the expected conservation condition (21) (with a source term equal to zero).

5.2 Robustness

As a second step, we can exhibit a CFL condition density bounds.
Indeed, enforcing the condition

—= < min,; (N;;’”) (34)

insures that

vt, Pi,min (t) < pi (t) < Pi,max (t)

We recall that h is the smoothing length (half radius of the kernel support) and ¢q is the material sound

speed. For sake of clarity we refer to Appendix A (52) for the definitions of NZ*" and for the detailed proof. We
have |lw||, = sup; [|w;|| and

_ 1 max
Pi,min (t) = pgeicmi"t Crmin = Eln 2‘:)771,1;71,>
i mag (t) = pleCmast and P S
Pi,maz P maz = Eln ETZZ‘;:
Density Bounds We thus have the existence of density bounds (pmin, Pmas) and we set n = % the

maximum density ratio.

Interpretation Classical CFL conditions are defined as At < Nopr where Nopp < 1 is a safety coefficient
ensuring the stability of the scheme.
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e In the same way, we can also approximate condition At o ”°° <N, by At < where C'

h
= On(llwl ot 5% (0-1))
is defined as (16) . In a weakly-compressible framework (meaning that n ~ 1, [[w||, < ¢o), this condition
is reduced to At”w” < %

e Note that C' (16) stays bounded both in regular or arbitrary particle distributions. See Section 6.3 fig. 7
and [19] for an analysis in the regular case.

In practice, condition (34) is less restrictive than a classical CFL condition.

5.3 Energy Balance

We now bring interest on the energy stability of the proposed scheme (26). Meaning that we want a control on
its total energy noted &, = Y, p wET. We define the total energy E as E = 1p||v||?+¢ where ¢ = p oo r(2) dr
is the total free energy and corresponds to the barotropic pressure. As introduced in section 1.1, we use a linear
EOS defined by p = ¢Z (p — po). To achieve such a control, the idea is to complete on the discrete scheme (26),

a similar process to the one performed on the continuous modified scheme (5,6) detailed in Section 2:

1. An energy balance is performed on the scheme (26), and the production terms are exhibited as follows

Z [wp T EPT — Wl EP] = Z [ALS? +wi ™t (QF + RY)]

ieP ieP
with
Q= Lot foptt — o
+Atwi Y, (wiy, AL p7 2 H ;L (35)
— At S5 (0 —p0)” || A H wj
wi TR = Lgm (- pn)2
—|—At.w?2j%<wU7A">f£ (pZ —pJ) wy (36)
—Atw} Yo lvf — vt w)
AtSl'= —p? (wf+1 — w?) — 2Atw]! Z <118ij, A:L]> wj (37)

J
(vgi + vgj). Also, with the definition of k = i—% a Taylor’s expansion of ¢ gives some
such that &7 = &' ((1 = 0i;)pf + 0i;07) and &7 = &' ((1 — 0;)p} + 0:p0"") with

n —
where vg;; =

(0:5,0:) € [0,1]

N D=

{ o(pn) — p?) = w7 (o — o) + S5 (o7 — o) ,
e(pi ) = o(pp) = K1 (PP — o) + SR (8 — plt)

Note that the discrete counterparts s, (38) and s, (39) of the dissipative source terms S, (7) and S, (8)
are obtained in, respectively, (35), and (36) and defined as

= — >~ Aty (o) —pi)” || A% (38)
nij
2
ZAtw” Tal — v (39)
nij

2. The production terms (35,36,37) are now estimated and gathered to provide a global estimation of the
energy production

gn—&—l*gné 05n+Bn _
") Aty (w?EJ 5co (p?—pz) A wy )
" (o) At (wp S [Feoloy — o7 AL wy])

where 8 = K1 At and 8 = KoAt+ K3At? K1, K, K3 are constants expressed in function of ¢y, |lvo| o and
the total mass. ¢ and r are quadratic functions of v and « respectively. See Appendix B for more details.
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3. A negativity condition on ¢ and r provides a CFL Ng and bounds [®min, Qmaz] s [Ymin, Ymaz] glving that

g<0

r<0 (40)

C
for Atﬁo < Ng, V(CX,’Y) € [am'hu Of’maw} X ['Ymina%nax] / {

See below for the interpretation. The remaining production terms are evaluated under such stability
conditions (40) and the energy balance is reduced to

gn-l—l S (1 +0)5n +Bn

4. The Gronwall theorem provides then a finite energy bound noted 7 (41) achieving the expected stability.

Er >0V <t <T, E(t) < Er (41)

The proof in the case of a first order time integrator is detailed in Appendix B.

We recall that h is the smoothing length (half radius of the kernel support) and ¢ is the material sound
speed. For sake of clarity we refer to Appendix B (56,57,58,59) for the definitions of Ng, Yimin, Ymaz, ®minsCmaz
and Er.

Interpretation

o Stability Limit: We define N = Smin, (Ng,Nf{‘) as the maximum admissible CFL to achieve the
scheme stability. Ny and N are defined as (56) and, as introduced in section 5.2, C' (16) stays bounded
around unity both in regular and arbitrary particle distributions (See Section 6.3 fig. 7 and [19] for an
analysis in the regular case). Taking At%o = Ng gives critical values Yerit = Qerit = Wﬁ insuring the

scheme stability. We recall that n = % Now in the low-Mach limit (M — 0,9 = 1) we get
— V2 sivi — V2h
Ng=%5 glvmglAt =3Ca (42)
VYerit = Qerit = V2

However these values correspond to a stability limit and do not minimize the amount of dissipation
generated by the artificial viscosity (28) and the Low-Mach scheme (30) (which is the expected behavior).

e Stability Field: Taking now N = At% < Ng, according to (40) we can exhibit stability intervals for o
and . To minimize the dissipation induced in the scheme we choose to work with the minimum values.
In particular, as detailed in Appendix B, we can theoretically achieve the stability in the low-Mach limit

for
N =At2 <N
{ " " 1 12 (43)
(0,7) € [ACN; 2]
Note that in [2], the stability condition on the low-Mach parameter can be read as 7, > 2ATtp where .

has the dimension of Tio' According to (43), as the present 7 is dimensionless, if we set Vi = 4CN, we

have 2z = 4C S which is a similar stability condition as the one achieved in [2, 3, 45]. Also, there is
a coupling between « and « modifying the stability behavior for extreme values, but this phenomenon is
not studied in this work. Thus, in practice, we actually work with ay,;, and find then ~,,;, after some

calculations.

Choice of vy The stability conditions are defined regardless the expression of vy (as soon as it is taken as
regular enough) revealing its arbitrary property previously introduced. (40) depends on a geometrical parameter
noted C' (16). Thus, this condition ensures the scheme stability while the particle distribution stays regular
enough. Then it is crucial to be allowed to implement a conservative and consistent regularizing technique
through v (as PST).

Time Step Restriction Here we can anticipate that (40) is not optimal. Indeed, firstly, the optimality is
slightly lost due to Jensen’s inequality use during the evaluation process. Secondly, these stability conditions
ensure the stability of a first order time integration scheme, whereas a second order scheme is used. As detailed
in section 4.1 [46] (formally proved in Appendix B), using RK2H time integration scheme preserves the stability
achieved by (40). It has the property to relax the condition on the time step. Couderc et al. [43] achieved
similar conclusions during the nonlinear stability analysis of a FV low-Mach scheme.
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Additional Estimation Result In addition of result (41) we can exhibit the following estimates by enforcing
more restrictive stability conditions (meaning a lower CFL)

(pJ 7pz) HA HAt<€1

44
ot o — ot [ A e < & ”

3(81,82)€R+’2/{ nzj
>

n,i,j

Such estimates are useful to ensure the scheme consistency detailed in Section 5.4. See Appendix B for the
establishment of these estimates.

5.4 Consistency

Finally, as regards the consistency of the proposed scheme, we refer to theorem 2.2.1 of section 3.2. Note that,
according to the proposed equation set (26), we use a different derivative operator than Dj,. It means that not
only theorem condition 3 has to be enforced, but theorem condition 2 as well. To avoid this last condition, we
can in fact rewrite the proposed scheme as (20) with additional terms stored in the residual Ry (®). Thus, we
just have to enforce

Vo € [Co (RdXR+’*)]p My and Az—o /+ (Rn (22) , ), dt =0 (45)
R

Mass Residuals We firstly refer to (26-Mass Equation)
PPt = piwlt — Atw} Y wi (pf + pft) (wiy. Al
J
According to (20), we extract the following mass residuals
Ry, (wp); = Z w <(pj - pz) ( w; w?) An> (46)
E5 Wil (v — o) (o + o) [ AT

Momentum Residuals We secondly refer to (26-Momentum Equation)

pi ol = plwitvl — Atw Zw (0 v} + pioi) (wij.Afy) — Atw? Zw (pi; A% —735)

According to (20), we extract the following momentum residuals

Ry (wpv),; = iji(pj vj =P 1)<(w? ) A”>
+ 30w (= pl) (ool + ol o) | ”JH (47)
+230 wiad (vi — v})

Residuals Estimation
Using

e the density bounds (pmin, Pmaz) Of section 5.2,

e the energy bound (41) of section 5.3,

e the consistency estimates (44) of section 5.3,

e the symmetry properties of the mass (46) and momentum (47) residuals of section 5.4,

we can actually enforce the consistency condition (45), ensuring then the weak consistency of the proposed
scheme (26), with the model PDE (22), in the sense of (18).

The proof is not detailed in this paper but consists in applying the technique exposed by Vila in [1].

6 Validation

Knowing the conditions ensuring that the proposed v — SPH — ALE scheme is stable, we now validate it on
several test cases widely studied in the SPH literature: isentropic shock tube, rotating square patch of fluid,
oscillating drop and dam break.
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6.1 Remarks on the stability in practice

As introduced in section 5.3, the stability conditions (42,43) are very restrictive due to the first order time
integrator and corresponding to the asymptotic limit. In practice, we note that working with a second order
scheme RK2H (detailed in section 4.1) allows to relax the time step restriction. Indeed, for the following test
cases, using RK2H with a CFL classically used in the SPH literature Ny3 = 0.3 [7] also provides stability
intervals. It means that for a given CFL Ngpy we can find v, v7, = and o™ in R such that

h
For At = Nopr,—, 3(a,v) € [a_; aﬂ X [7_;7'*'} ensuring the scheme stability.
co

RK2H not only relaxes the time step restriction, but also preserves the theoretical stability pattern. Thus,
according to section 5.3 (43) and Appendix B results, with RK2H if we set the following constants

{ fv_:ﬁ and { foa = NaC;‘L (48)

ff=7"NcrL ff=atNerr

we can define the stability intervals as it follows

VN admissible, 7 f’}+ and / §+  where N = €0
TYmaz = % QAmaz = N

The stability intervals corresponding to the CFL N can then be recovered (in function of the intervals
obtained with Nopy,).

6.2 Isentropic shock tube

The isentropic shock tube is a classical academic test case with a known exact solution. A large number of
configurations and data is available in the literature allowing to efficiently evaluate v — SPH — ALFE in a
compressible framework. We focus here on a barotropic shock tube using p = 3 (p — po) as EOS. Marongiu [49)
and Leduc [50] performed similar test cases to evaluate SPH Riemann Solvers.

We choose the case of a pressure discontinuity generated by the following density field:

pr=1100 . [ pr=1000
UL:O ’UR:O

L and R define respectively the left and right parts of the domain with respect to the discontinuity initial
position. The fluid is taken as having a referential density po = 1000kg/m? and a sound speed cy = 1466m/s.
The tube is taken with a length L, = 0.1m and a width L, = 0.01m. The discontinuity is initially defined
at x = 0.05m. All computations are performed with cubic B-splines kernel functions and a fixed smoothing
length h = 1.6Ax, where Ax is the initial particle spacing. The exact solution used as a reference is given by
an exact 1D Riemann solver with 2000 cells. SPH computations are performed in 2D with periodic boundary
conditions to mimic a 1D case. We present the results given by the RSALE (SPH ALE HLLC Riemann Solver
with a MUSCL scheme and a Sweby slope limiter 5 = 1), and by v — SPH — ALE . The initial spacing is
set to Az = 2.10"*m. The initial discontinuity generates a left rarefaction wave and a right shock wave. The
solution is then characterized by three pressure levels (2.1492.10% Pa, 1.0493.108 Pa, 0 Pa) and two velocity levels
(0m/s,69.892m/s). The velocity results are not presented in this paper as they generate the same observations
as the pressure results.

Regarding v — SPH — ALFE stability, as introduced in section 6.1, the stability limit o = v = 0.7 (42) is
too dissipative and is not optimal. Indeed, o = 0.7 induces too much artificial viscosity drastically diffusing
the discontinuities (see Figure 1). To find the optimal parameters a practical stability study is achieved to
exhibit the stability diagram (a,~). Two stability criterion are taken into account: 1- For high values of (v, )
nonphysical behavior leading to simulation crash, 2- For small values of («, 7) spurious pressure and velocity
oscillations on the intermediate level. We deduce the following referential stability intervals

Ncrr = 0.9Np 3
~ € [0.05;3.1]
a € [0.0;1.5]

According to section 6.1 remark, we can set

~ _ 005 _
'f'V ~ Ncrr and fa =0.0
ff =31NcrL fa=15NcrL
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Figure 1: Shock Tube Comparison of v — SPH — ALE stability limit (red) and optimal parameter choice
(blue) with the exact solution (black dotted line)

[ N [ 05Nos | 03Nos | [ N [ 05Nos [ 03Nos |
Yexp | 10.03;5.5] | 0.03;9.1] Yen | 0.028;5.58] [ [0.017;9.3]
Qegp | [0.0;2.7] | [0.0;4.6] ag | [0.0;2.7] [0.0;4.5]

Table 1: Shock Tube Stability Intervals in function of CFL N : experimental results (left), theoretical results
in sense of section 6.1 (right)

After some calculations, we extract the experimental stability intervals (subscript “exp”) for cases N = 0.5Ng 3
and N = 0.3Ny 3 listed in Table 1-Left. Table 1-Right presents the predicted intervals (subscript “th”) using
section 6.1 remark. We can see that both experimental and theoretical stability intervals are in very good
agreements allowing to faithfully predict the stability intervals for any given CFL. As introduced in section 5.3,
in practice we want to minimize the amount of artificial dissipation in the scheme. Then we choose to work
with @i = 0.0 and then, we find 7,,;, = 1.0 after some calculations.

Figure 2 shows the comparison between exact solution, Standard SPH (in the sense of section 4.2.3 in
2D with standard artificial viscosity anronaghan = 1.5 [5]), RSALE and v — SPH — ALE with o = 0.0 and
~v = 1.0 in a purely Lagrangian framework (vy = v then no PST). Standard SPH manages to reproduce the
pressure jumps by diffusing the discontinuities over a few particles. A significant oscillation also appears at
the discontinuity initial position z = 0.05m (Figure 2 left). As expected, RSALE faithfully reproduces the
pressure jumps. Both discontinuities are less diffused than with standard SPH but overshoots appear. There
is also a slight oscillation at the discontinuity initial position but again less significant than with standard
SPH. Regarding v — SPH — ALE, both discontinuities are diffused similarly to standard SPH (no overshoots).
Also, an oscillation appears at £ = 0.05m but controlled similarly to RSALE. Even if the discontinuities are
captured more accurately with RSALE (narrower jumps), in counterpart it generates pressure overshoots. This
behavior is controlled by the slope limiter. Here the Sweby limiter is used with 5 = 1 (minimum threshold) and
do not prevent the overshoots. Other limiters are available in the literature and may be more suited for this
case (see [40]). Regarding the slight oscillation at the discontinuity initial position, it comes from the purely
Lagrangian framework. No regularization of the particle distribution is allowed, and the initial disorder induced
by the discontinuity is not regularized. However, RSALE and v — SPH — ALFE manages to limit the oscillation
amplitude and stay in very good agreements with the exact solution contrary to Standard SPH.

v — SPH — ALF results in Lagrangian description for different  are presented on Figure 3. We can see
that 7 < 1.0 provides narrower jumps but also generates overshoots and oscillations (like RSALE without slope
limiter). Then, increasing v stabilizes the scheme by damping the spurious oscillations. It allows to efficiently
control v — SPH — ALFE stability and accuracy. Note that v = 1.0 is the threshold below which the scheme is
unstable (presence of overshoots and oscillations).

We compare now on figure 4, the pressure fields obtained by RSALE and v — SPH — ALE with v = 1
firstly in purely Eulerian description (vg = 0, figure4 top) and secondly by using the PST introduced in section
4.3 (vg arbitrary, figure4 bottom ). In both cases we can see that v — SPH — ALE faithfully reproduces the
RSALE results in very good agreements with the exact solution. Note that thanks to PST no deviation appears
at the discontinuity initial position (figure4 bottom). The disorder initially produced by the discontinuity is
regularized. Such deviation does not appear in the Eulerian case as particles are not moved (v = 0).
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[ N [ 05Nos [ 03Nos | | N | 05Nos | 03Nos |

Veap | 10.001;3.8] [ [0.0;7.8] Yun | [0.0011;4.14] | ]6.7.10~%;6.9]
Qtezp | [0.007;2.3] | [0.004; 3.6] oy, | [0.0056;2.16] | [0.0033; 3.6]

Table 2: Rotating Square Stability Intervals in function of CFL N : experimental results (left), theoretical
results in the sense of section 6.1 (right)

v — SPH — ALE provides good results in terms of accuracy comparatively to RSALE and exact solution
in each formulations (Lagrangian, Eulerian and with PST). The low-Mach scheme appears as an efficient tool
to prevent overshoots and spurious oscillations. v — SPH — ALFE gives then a reliable compressible solution
without the complexity induced by the resolution of Riemann problems and the use of slope limiters.

6.3 Rotating square patch of fluid

A challenging benchmark test proposed by Colagrossi [51] is studied in this section. It is based on a 2D square
patch of fluid free from any external forces and following a rotating initial velocity field. Such case is similarly
treated by Oger et al. [30],Sun et al. [32] or Khayyer et al. [31].
The numerical domain (2 is a patch of length L, centered at the origin and subjected to the initial velocity
field set as
Uy = +WY
{ Uy = —WT
Where w is the pure rigid rotation velocity. The initial pressure field py is taken as the solution of the Poisson
equation:

V2po = 2pw? with Vo € 9Q, po(x) =0
Giving:

Py =pd Y - o ey o (W;ﬂ*) o <m;y)

m=1n=1 (mmr2) [(nfﬂ)

with m,n€Nyqq, 2* =z + %, yv=y+ % . The flow is then characterized by a zero free surface pressure and a
negative inner pressure. We confront here the results given by standard SPH, RSALE (MUSCL HLLC Sweby)
and vy — SPH — ALE . We set L = 1m, w = 5rad/s, h = 2.0Az, a = 0.04, v = 1.0 with Az = 5mm (initial
spacing giving a resolution of 40000 particles), pg = 1000kg/m? and we use Wendland kernel functions. We
also set ¢g = 1004, = 35m.s~ 1, corresponding to a weakly-compressible formulation (Mach number M = 0.1).
The structural stability of each schemes is evaluated thanks to a comparison with a FE solution. The FE mesh
is then fine enough to limit the element distortions and stay in agreements with the reference solution up to
0.4s [51].

Regarding v — SPH — ALF stability, as introduced in section 6.1 and 6.2, the stability limit o« =y = 0.7 (42)
still is too dissipative and is not optimal. Indeed, the huge amount of artificial viscosity drastically decreases
the Kinetic Energy prematurely stopping the rotation. The experimental stability study provides the following
referential stability intervals

Nerr =0.9No 3
’Veazp S [00027 23] (49)
Qegp € [0.01;1.2]

According to section 6.1 remarks we can then deduce that

fo = 002 fo = Q.01
+’Y Norr and +0‘ Neorr
= 23Ncrr + = 1.2Nopp

and, as exposed in Table 2, we can predict the stability intervals in function of the CFL N.

Figure 5 top row shows the pressure fields obtained by standard SPH. It shows that nonphysical oscillations
appear at time ¢ = 0.12s (5 left). At ¢t = 0.24s (5 center) tensile instability appears increasing then the pressure
evaluation errors by creating cavities. This phenomenon worsen in time and generates the fragmentation of the
domain depicted at ¢ = 0.4s (5 right). In purely Lagrangian (vg = v) both RSALE and v — SPH — ALFE behave
similarly to standard SPH and suffer from tensile instability generating the domain fragmentation. To prevent
this phenomenon, we use the PST introduced in section 4.3. RSALE results are depicted on figure 5 middle
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Figure 5: Rotating Square Pressure field (Pa) with: 1— standard SPH (top), 2—RSALE with PST (middle),
3—y—SPH — ALE with PST (bottom) and4—FE solution (black solid line) at: a) t = 0.12s (left), b) t = 0.24s
(center) and c¢) t = 0.4s (right)

19



Pressure (Pa)

Min: -3.923e+03
Max: 0.000e+00

. 0.000e+00
-2.615e+02
-5.231e+02
-7.8460+02
-1.046e+03
-1.308e+03
-1.569e+03
-1.831e+03
l -2.092e+03
-2.354e+03
-2.615e+03
-2.877e+03
-3.138e+03

-3.400e+03
-3.661e+03
-3.923e+03

Figure 6: Rotating Square v — SPH — ALFE Pressure field (Pa) at: a) ¢t = 0.6s (left) and b) ¢ = 1.0s (right)
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Figure 7: Rotating Square v — SPH — ALFE distribution of the geometrical constant C at ¢t = 1.0s

row. We can see that there are no spurious pressure oscillations or tensile instability up to ¢t = 0.4s (right). A
slight rounded effect appears at the end of the four jets as only deviation with the FE solution. y—SPH — ALFE
results are exposed on figure 5 bottom row. They do not show any spurious oscillations, tensile instability or
rounded effect up to ¢t = 0.4s (right). Regarding this late aspect, the calibration of the viscous parameter «
reveals that the jets are particularly sensitive to the amount of artificial viscosity introduced in the scheme.
Adjusting « allows then to efficiently prevent the rounded effect in v — SPH — ALE. On the contrary with
RSALE the viscosity is intrinsic and cannot be easily controlled. vy — SPH — ALF results (5 bottom row) show
no deviation with the FE solution (solid line). For both RSALE and v — SPH — ALE , PST allows an efficient
particle reorganization preventing any tensile instability. No fragmentation of the domain appears ensuring
then the structural stability. Thus, while enough particles are available to reorganize the particle distribution
(meaning that particles are not too far from each other) the structural stability is insured. Regarding the
computation times RSALE calculations are 1.17 times longer than v — SPH — ALFE ones as expected due to
RSALE complexity. Figure 6 depicts the results provided by v — SPH — ALFE up to 1s. Regarding the constant
C introduced in section 3.1, as announced we can see on figure 7 that C' stays bounded. Note that the maximum
value is achieved in particle rarefaction areas (in the near free surface area and within the jets).

Figure 8 displays the time variation of pressure extracted at the center of the patch for RSALE with PST
and v — SPH — ALFE with PST for Ax = 3mm. The results are confronted to the incompressible solution
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Figure 8: Rotating Square Pressure at the patch center RSALE PST (black),y — SPH — ALE PST v =1
(blue) and Incompressible solution (red dotted line)

achieved by Boundary Element Mehtod (BEM) extracted from [12]. For both scheme Figure 8 shows pressure
curves oscillating around the incompressible solution. We recall here that we work in a weakly-compressible
context. Such hypothesis consists in allowing slight compressibility effects in the computation to approximate an
incompressible flow. In practice the sound speed is set as cg = 10Uy,4, Where vy,q, is the maximum flow velocity
(Mach number M = 0.1). Thus, as such artificial sound speed is lower than the real one, the computation time
step is increased, and the computation is accelerated. Regarding the flow properties, for compressible flows the
relative density variation is of the order of M? [6]. Then, working in a weakly-compressible framework means
that a 1% relative variation is allowed on the flow density. In our case, working with a linear barotropic EOS,
such density variation is directly converted to pressure variations. Thus the pressure oscillations depicted on
figure 8 are in fact representative of the weakly-compressible assumption. They correspond to the physical
acoustic part of the flow. The incompressible solution can then be extracted thanks to a filtering strategy ([51])
but does not corresponds to the converged solution.

Figures 9-left depicts the pressure extracted at the center of the patch for y — SPH — ALE PST for three
particle refinements: Az = 3mm (green), Az = 10mm (red) and Az = 20mm (purple). We can see the more
the particle number is increased, the smaller the oscillation amplitude is. The scheme converges through the
oscillating weakly-compressible solution. Note that the curves oscillate at the same frequency and in particular
the first oscillation has a frequency fe,, = 25.9s71. It corresponds to the theoretical fundamental acoustic
frequency of a squared membrane of length L (theoretically fi, = ng = 25571). The acoustic part of the flow
is then correctly captured. Figure 9-right shows the error in Ly norm on the pressure at the center of the patch
for v — SPH — ALE with PST for v € {0.3;1.0;2.3}. The error is evaluated as

2\ 3
<Zn p;lef 7p29cp )
€L, = T (50)

2
(anﬁelfQ)

where prey corresponds to the pressure of the converged case. Regarding the results we take the case Az =
3mm, v = 0.3 as the reference. The results are presented in Table 3. First, we can see that the convergence
previously introduced is confirmed (convergence order between 0.682 and 1.218). Second, increasing v tends
to decrease the order of convergence and also increases the error (between 0.5% and 11%). It appears on
Figure 10 which displays the effects of v on the pressure at the patch center. We take Az = 5mm giving 40000
particles. As introduce in the shock tube case, here also increasing y directly impacts the pressure oscillations by
damping their amplitude more efficiently (for late stages Figure 10-right). However, increasing v also increases
the oscillation amplitude for early stages (Figure 10-left) explaining why the error in Table 3 increases with .
This amplitude is even more amplified that the number of particles is low.

Figure 11 depicts the results given by RSALE with PST (top row) and v — SPH — ALE with PST (bottom
row) at a Mach number M = 0.01 (meaning that c¢g = 100Vy,4,) and Az = 10mm (around 10000 particles).
RSALE results (top row) show a noisy pressure field (with a sudden drop on the free surface) and a severe
deviation with the FE solution. On the contrary, v — SPH — ALE (bottom row) provides results as convincing
as before (figure 5). In case of RSALE, as introduced in section 1.2, decreasing M generates intense pressure
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Figure 9: Rotating Square Convergence study on the Pressure at the patch center for v — SPH — ALE
PST. Left plot: v = 1, a = 0.04 for three particle refinements: Az = 3mm (green), Ax = 10mm (red) and
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Az (mm) [ 20 [ 15 | 10 | 5 |
o3 |z (%) | L776 | 1,251 [ 0,826 ] 0,471
=0 Order 1,218 | 1,025 | 0,809
o L€z (%) ] 5613 4,335 ] 2,968 | 1,513
=S Order 0,898 [ 0,934 | 0,972
53 L. (%) ] 10,727 | 8816 | 6,377 | 3,561
v=e Order 0,682 [ 0,799 | 0,841

Table 3: Rotating Square v — SPH — ALFE convergence in Ly norm on the pressure extracted at the center

of the patch for v € {0.3;1.0;2.3}
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Figure 10: Rotating Square Pressure at the patch center for v — SPH — ALE PST with v € {0.3;1.0;2.3}

(left) early stages, (right) late stages
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Figure 11: Rotating Square Pressure fields (Pa) at M = 0.01 with: 1— RSALE with PST (top), 2—y —
SPH — ALE with PST (bottom) and 3—FE solution (black solid line) at: a) ¢t = 0.12s (left), b) t = 0.24s
(center) and ¢) ¢ = 0.4s (right)

fluctuations (amplification factor of 1/M) corrupting the whole pressure field. The scheme remains stable in the
weakly-compressible limit, but not if the Mach number drops. Such instabilities are prevented in y—SPH—ALFE
thanks to the stabilizing low-Mach scheme. In case of v —SPH — ALE, according to (29,31) o = aé;;pij || Asjll
and v;; = fz;ﬁ%] Then increasing ¢y also increases the amount of artificial viscosity introduced in the scheme
and decreases the low-Mach stabilization (in practice &; = é&; = ¢o). However, we can see on figure 11 bottom
plot that a satisfying behavior can be recovered with v—SPH — ALFE. Such results are achieved with o = 0.004
and v = 2.0. To limit the diffusive behavior, the classical strategy is to increase the number of particles and
then the computation times. But in case of v — SPH — ALFE we can keep the same number of particles and just
tune « and 7 to provide the expected solution. Figure 12 displays the pressure at the center of the patch for
v—SPH — ALE (same configuration as figure 11) and RSALE. In case of RSALE, we can see a low frequency
oscillation, characteristic of the low-mach behavior ruling the pressure fields, for Az = 10mm and Az = 5mm.
We must decrease Az down to 3mm (around 110000 SPH) to recover a correct pressure field. Also, note that
there is still a deviation with the FE solution and a severe rounded effect at the end of the four jets (late stages).
On the contrary, v — SPH — ALE preserves both pressure field and structural stability with only Az = 10mm
(40000 SPH). RSALE calculation is then 33 times longer than v — SPH — ALE.

v — SPH — ALE and RSALE are able to provide reliable results in a weakly compressible framework. A
stable and consistent combination with regularizing techniques as PST is allowed by the ALE formalism. It
efficiently prevents tensile instability and increases the accuracy. However, in case of v — SPH — ALFE, a direct
control on the artificial viscosity as well as the low-mach scheme allows to improve the accuracy. It is achieved
by limiting the viscous dissipation and by efficiently damping the spurious pressure oscillations in reduced
computation times with respect to RSALE. These abilities are even more effective and crucial below the weakly
compressible limit, where RSALE suffers from strong instabilities due to its low-Mach limitations.

6.4 Oscillating Drop

Another challenging benchmark test is the 2D oscillating drop under a central conservative force field. Orig-
inally proposed by Monaghan & Rafiee [6], it has been widely studied as a relevant test in terms of particle
regularization techniques and energy conservation. See [32, 31, 52]. It is based on a 2D circular patch of fluid
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Figure 12: Rotating Square Pressure at the center of the patch for RSALE PST and v — SPH — ALE PST
at M = 0.01

free from any boundary condition and only evolving under the action of a central force field f = —A2r. »
defines the particle position and Ag the velocity amplitude. The numerical domain 2 is a patch of radius R,
centered at the origin and subjected to the initial velocity field set as

The flow is characterized by a zero free surface pressure and a positive inner pressure. We set R = 1m,
Ap = 100571, h = 1.6Az, a = 0.005, v = 0.7, pg = 1000kg/m? and we use Cubic Spline kernel functions. We
also set ¢y = 1549 R = 1500m.s~! and the shifting magnitude is set to 0.1. The structural stability is evaluated
thanks to a comparison with the analytical solution available in the literature [6]. The standard SPH scheme is
characterized by a noisy pressure field as well as an irregular particle distribution. Figure 13 depicts the patch
evolution as well as the pressure field in comparison with the analytical solution in time. Figure 13-top plot
shows v — SPH — ALF results in purely lagrangian and bottom row v — SPH — ALE with PST for & = 80.
In purely lagrangian we can see that the evolution of the free surface is in good agreements with the analytical
solution. We can also see that during the first oscillation, particle align themselves as depicted on figure 14-left.
This phenomenon is generated by the cartesian initial distribution. Under the initial velocity field, particles
on the same initial line move by staying on this line. At time ¢ = 36ms under the effect of numerical errors
a slight disorder is introduced in the particle distribution allowing to break the lines and to stay in agreement
with the analytical solution (self-reorganization process [34]). See the case Stretching of an initially circular
patch of fluid proposed by Monaghan [6] for a similar behavior. To prevent this phenomenon a slight disorder
is generally introduced in the initial particle distribution. Also, a smooth pressure field is preserved thanks to
the low mach scheme. In case of v — SPH — ALE with PST (figure 13 bottom), we can see that the evolution
of the free surface is also in very good agreement with the analytical solution. It preserves a smooth pressure
field as well. However, thanks to PST the particle distribution stays regular during the whole computation and
does not need any initial disorder (figure 14-right).

Figure 15 shows the time variation of the horizontal semi-axis for v — SPH — ALE in purely lagrangian
(purple) and with PST (blue, red) compared to the analytical solution (black). As introduced above, cases with
A%C = 80 are both in good agreements with the analytical solution but, the error still increases in time. As
the scheme is dissipative, it loses energy over time and the drop oscillation amplitude decreases then in time.
However, we can see with the case v — SPH — ALE PST % = 200 (red) that the energy loss decreases with
the increase of particles number. v — SPH — ALFE converges in space through the analytical solution.

Contrary to the rotating square patch of fluid case (previous section), the pressure field is not initialized to
the incompressible pressure, meaning that po = 0. Hence the oscillation magnitude on Figure 16. Figure 16
displays the pressure time variation extracted at the center of the patch for different values of «y. The theoretical
initial acoustic frequency is given by fi, = 0.76555% = 574.125~1 and is recovered in each case. In addition,
we can see that increasing ~ allows to efficiently damp the pressure oscillations and limits their amplitudes.
However, it means loosing the acoustic part of the flow.

Figure 17 displays the mechanical energy loss for v — SPH — ALE PST with A%C = 50 (green), Aiw =100
(blue) and AL = 200 (red) compared to v — SPH — ALE Lagrangian with 4L = 200 (black). We have then
Em = Ey+ E, where I}, and Epare respectively the kinetic and potential energies. We can see that as expected
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Figure 13: Oscillating Drop Pressure field (Pa) achieved by v — SPH — ALE in purely lagrangian (top) and
with PST (bottom) at t = 0.8ms (left), t = 11.2ms (center) and ¢ = 36ms (right) for £ = 80, compared with
the analytical solution (black solid line)
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Figure 15: Oscillating Drop Time variation of the horizontal semi-axis a for y — SPH — ALE PST with three
particle refinements
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Figure 16: Oscillating Drop Pressure at the center of the patch for v — SPH — ALE with PST for v €
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Figure 17: Oscillating Drop Evolution of the mechanical energy loss of v — SPH — ALFE for three spatial
resolutions Ax

for each case the mechanical energy loss increases over time. As introduce before with Figure 15, this loss
corresponds to the energy dissipated by the artificial viscosity and the low-Mach scheme. In particular, we can
see that PST is crucial regarding the energy loss. Indeed, using PST (Figure 17 red) provides a more accurate
solution than in Lagrangian (Figure 17 black) as the particle distribution regularity is preserved during the
whole computation. Besides, the mechanical energy loss decreases with the increase of particle number. The
scheme consistency is then confirmed. Note that, as increasing the particle number decreases the dissipation,
and particularly the one linked to -, the acoustic part of the flow also appears in the energy measurements
(oscillations on Figure 17). Also, the total energy is preserved (relatively to the other energetic quantities).

v — SPH — ALF is able to provide reliable results in a weakly compressible framework in the presence of
external forces. Here again, the consistent combination with PST and the low-mach scheme efficiently insures
a smooth pressure field as well as a regular particle distribution. The total energy is also preserved thanks to
an efficient control on the artificial diffusion through the scheme parameters.

6.5 Dam Break

The last benchmark test is the case of a 2D Dam-break flow. It is a classical test in the SPH framework as it
combines complex situations as free surfaces, boundary conditions, violent impact and free surface reconnections.
See [33, 28, 30] in the context of PST. The numerical model is described in [47]. It consists in a fluid column
of height H = 600mm, and length | = 2H placed in the corner of a tank of length L = 5.366H. We set
po = 1000kg/m? and cy = 80m.s~1. The column is initially at rest and is subjected to gravity at ¢t = 0s.Under
the gravity effect, the column collides and flows on the bottom of the tank following a contact boundary
condition. The flow front impacts then the tank wall generating a breaking wave. This wave breaks back on the
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Figure 19: Dam Break Particle Distribution at first and second impacts at ¢t = 1.56s for Az = 2mm

top of the flow leading to free surface reconnection. The flow fills then the whole tank and return to equilibrium.
Dynamic ghost particles are used to model the contact boundary condition on the wall. In standard SPH the
global kinematic of the flow is capture but it provides a noisy pressure field and suffers from particle clumping.
Figure 18 displays the results provided by v — SPH — ALE PST with a = 0.03, v = 1.0 and Az = 1lmm
(generating 718201 SPH). The flow against the bottom of the tank, the breaking wave generated by the impact
on the wall and the free surface reconnection are correctly captured by preserving as well, a smooth pressure
field. Thanks to PST, the particle distribution also stays regular during the whole computation. As appearing
on figure 19 such regularity is achieved in the corner impact (figure 19 right) and on the reconnection area as
well (figure 19 left).

A pressure probe PO is placed on the impacted wall (height 120mm) to extract the pressure and compare
it to the experimental one. Figure 20 left shows the pressure fields at PO for different spatial resolutions at
~v = 1.0 and the experimental result. We can see that the global behavior is recovered in each case. A pressure
impulse appears at the impact against the wall at ¢ = 0.6s. The pressure stays on a plateau up to t = 1.4s
when a second impulse appears. It corresponds to a new impact generated by the breaking wave. Up to this
second impact, increase the spatial resolution allows to capture more accurately the first pressure impulse.
It also decreases the pressure noise. After 1.4s, the higher the spatial resolution is, the more delayed is the
second impulse and a second plateau is reach for the three higher resolutions. Also, whereas for the three lower
resolution the pressure stays positive similarly to the experiment, for the last two resolutions the pressure goes
to zero. The first plateau is generated by the presence of fluid against the probe during the whole breaking
process. The breaking generates the second impulse which, if the viscosity is small enough, result in a second
plateau. Indeed, as increase the resolution decreases the artificial viscosity, the fluid moves easier (it stays longer
against the probe). Then, under the effect of gravity the fluid goes down to the bottom of the tank. Temporary
there is no fluid against the probe (resulting in zero pressure). On the contrary, for the three low resolution,
the fluid motion is reduced leading to a sooner return to equilibrium. Regarding the effect of v we can see on
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Figure 20: Dam Break Pressure on the impacted wall at position PO achieved by v — SPH — ALE with PST
for different Az (left) and v (right)
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Figure 21: Dam Break Evolution of the mechanical energy loss in functions of Az for v — SPH — ALFE with
PST

figure 20 right (Az = 5mm) that it allows also to reduce the numerical noise. Figure 21 displays the mechanical
energy loss for Az € [lmm,8mm]|. Note that Em0 corresponds to the initial mechanical energy (reduced to
initial potential energy), and E'm]l to the final mechanical energy (reduced to final potential energy). We can
see that to increase the spatial resolution allows to reduce the numerical diffusion induced by the stabilizing
terms (low-Mach scheme, artificial viscosity) and then, to decrease the mechanical energy loss. The scheme
consistency is again enforced. Note that the total energy is preserved as well.

v — SPH — ALF is able to provide reliable results in a weakly compressible framework in the presence of
external forces, wall boundary conditions and violent flow conditions (impact, free surface reconnection). The
consistent combination with PST and the low-mach scheme not only insures a smooth pressure field as well
as a regular particle distribution (increasing the accuracy), but also provides results in very good agreements
with the experiment. The total energy is again preserved thanks to an efficient control on the artificial diffusion
through the scheme parameters. Particularly in this case, where the pressure results strongly depend on the
amount of artificial viscosity introduced in the scheme (flow behavior during second impact).

7 Conclusion

We have proposed a new mesh-less scheme called v — SPH — ALFE based on the combination of both SPH-ALE
formulation [1] and FV low-Mach scheme [2, 3]. PDE are written in ALE formalism allowing for a simple
treatment of the arbitrary velocity field, ruling the particle motion. A stabilizing term extracted from the
FV low-Mach scheme is also introduced by means of a velocity corrective term (depending on a parameter
v). Proportional to the pressure gradient it improves the state variables evaluation by smoothing spurious
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oscillations. An artificial viscosity (depending on a parameter «) is combined with this v velocity to ensure the
global stability of the scheme. The arbitrary property of the transport velocity field vy also allows to implement
a PST increasing both accuracy and stability while maintaining the conservative and consistency property of
the scheme.

For the first time a nonlinear stability analysis is performed on a ALE SPH scheme applied to Euler equations.
CFL-like conditions and optimal values for the scheme parameters are exhibited to efficiently control the total
energy and insure the scheme consistency. A strong theoretical background is then built to ensure the scheme
stability. We evaluated the performances of v — SPH — ALE by comparing with RSALE used as a reference,
analytical solutions and experimental results. Four test cases are treated: isentropic shock tube, rotating square
patch of fluid, oscillating drop and dam break. For the shock tube case y— SPH — ALE provides a compressible
solution in very good agreement with the RSALE and exact solutions. Thanks to the ALE formalism, such
convincing results are achieved in Eulerian description, in Lagrangian description and with PST as well. But
without the complexity induced by the resolution of Riemann problems and the use of slope limiters, reducing
then the computation times. For the rotating square case, v — SPH — ALFE maintains an accurate solution in
the weakly-compressible limit and even below contrary to RSALE. Even if a stable and consistent combination
with regularizing techniques as PST is allowed by the ALE formalism, RSALE suffers from strong instabilities
due to its low-Mach limitations drastically increasing its computation times. Such instabilities are prevented
with v — SPH — ALE thanks to a direct control on the viscous dissipation (artificial viscosity) and by efficiently
damping the spurious pressure oscillations (low-mach scheme). For the oscillating drop case vy — SPH — ALE
preserves a reliable weakly compressible solution even in the presence of external forces. The combination with
PST and the low-mach scheme insures a smooth pressure field as well as a regular particle distribution. It
allows to stay in very good agreement with the analytical solution while preserving the total energy. Finally,
for the Dam break case, v — SPH — ALFE provides solution in very good agreements with the experiment even
with violent flow conditions (impact, free surface reconnection). The total energy is again preserved thanks to
an efficient control on the artificial diffusion through the scheme parameters.

v —SPH — ALFE is then able to provide accurate results in both compressible and weakly compressible
frameworks, disregarding any low-Mach limitations. Thanks to a stable and consistent combination with regu-
larizing techniques as PST and dissipative tools, v — SPH — ALFE can endure violent free surface flows while
preserving a correct energy balance. Contrary to RSALE, v — SPH — ALFE provides both stable and accurate
results without drastically increase the solving complexity, and then the computation times.
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8 Appendix A - Robustness

8.1 Statement

We can exhibit a CFL condition defining density bounds. Indeed, enforcing the condition

w 7,M
At” }lloo < min, ; (N;") (51)
where .
N = (O |sup, Bij i sup ” 6P| (52)
? BN 2¢o lwlo, K

with the following definitions

7
Pij = pi + 0§
P
R} ﬁILJ
W) = 5 () + wf)
5P = pj —pi
insures that
Pi,min (t) < pi (t) < Pimax (t) (53)
with
j— 1 max
Pi,min (t) = p?e—cmmt Cmin - Eln 2‘:)717,7:71,)
. (t) — Oecwzart and 1 3w
pimas () = /i Crmaz = Zln (§ mas
8.2 Proof
Volume inequality According to the volume equation in (25) which is
dw; )
dtl = widlv (’Uo (131‘, t))

as vg is an imposed field, we completely control the volume evolution. It means that we can wisely choose it in
order to insure volume bounds as follows

3 (wminawmar) S R+*7 Vtu Wmin S Wi (t) S Wmaz

Density inequality We now set Fi (,oZ +p]) = pwi; — P 0Py with pit = pi' + pff, Wi =
S w).
Taking +]% = 72:8” = 2;’);] we can write

ij — Pij B _E ij 0L M5

n

with R = Z”

We can now rewrite the mass scheme as

w; i

p:LJrl n+l p;nw;z _ _Athz ij F An>
The objective is to ensure thanks to a CFL condition that
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We know that
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gives the expected density positivity
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Note that we have
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Also under the CFL condition (51) we have
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Giving, according to the volume bounds,
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And finally with p9 > 0, in a continuous framework,
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where
— . — L Wmazx
{ pi,min (t) = p’L Crmint and len - Atln 2wmin)
. . — 0 Cmazc 1 3 Winaz
Pismin (£) = pie Cmaz = agln (55200

33



9 Appendix B - Energy Balance

9.1 Statement
Under the following stability conditions

fOI' At% S émlnn (N;la N—;l) ) v (O[, ’7) S [amina amaz] X [’sznv ’ymam] (54)

Such that we can show
VO <t<T,3r >0, E(t) <& (55)

which ensures the bounded behavior of the scheme total energy and gives the expected stability property.
Note that we have

n /20](M)2 @n+1)+1]-2n0

Ny 802 (M) +1) (56)
N 2[(Mp)?+n]—M;
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Ymaz = DNy Y a0 Amaz = MINp O 0
Vimin = T g b= My (2N My + 1) + 2N .
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max 2a
Ui = 700 [ = My 2N M+ 1) + AN
IR R e o' =8N"™p (58)
Er= & +CiT+o0(l) when At — 0 (59)
where N = At2C", M = % and C as (16), & the initial total energy, C; a constant (depending on the

geometry, the sound speed and the arbitrary velocity field) and T the endtime.

1. An energy balance is performed on the scheme to write the discrete energy equation, and the production
terms coming from the kinetic and potential energy are exhibited

2. These terms are estimated and gathered to provide a global estimation of the energy production

3. A negativity condition on one part of the production estimate provides stability conditions on «, v and
At

4. The remaining production terms are evaluated under such stability conditions and provide a finite energy
bound noted Er

9.2 Proof
9.2.1 Definitions

p(r)

~z-dr is the total free energy and

We firstly define the total energy E as E = pl||v||* + ¢ where ¢ = pfppo
corresponds to the barotropic pressure. We set k = ¢’ = Z—“:. Secondly, being in a barotropic context we work

with a linear equation of state written as p = 3 (p — po) where po, co are the characteristic material density and
sound speed.

9.2.2 Discrete energy equation

Let consider the following conservation equations discretized with a first order time integration scheme

! —al = v At (60)
w?“ —wl' = Atw] Z <(v8j — U&») ,A?j> wy (61)
J
Pl = g = At Y (o + o) (Wi AT ) (62)
J
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where IT; =}, wim;;.

Scheme on v Using the mass (62) and momentum (63) equations we get on v
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scheme (62) and the velocity scheme (64) we get
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Pressure part of the energy Regarding the pressure part we note that px = ¢(p) + p. Besides, considering
that Taylor’s expansion of ¢ gives certain 6;; and 6; in [0,1] such that &/ = &' ((1— 0;;)p} + 0:;p}) and
R =k ((1—0;)p} + 0;p) ") we have:
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Total Energy Gathering (65) and (67) gives
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We can finally write
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9.2.3 Estimation of the production terms

Estimation of AtS}

Considering the volume equation (61) we have
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Thus, K definition (16) gives
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Estimation of @7 Using the scheme on v (64) and Cauchy-Schwarz’ inequality we can write:
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Estimation of R} According to the mass scheme (62) we have

1
n+l _ n wit —w?

P; Py = —TPZ
n+1AtZ (wi, AG) (o) — o) w]
_2At n+1p1 Z <sz’An> 4

Using again Cauchy-Schwarz’ inequality we can write

Ry
< Aty n+1 (Zg 2~$ ‘<W”,A”»>| (p;l —p?)2w? (1
2
_|_E,/LTL (p’L) (QAt n+1) ( <sz7An>w )
(w£L+1 n+1)2

(with)?
n
w:
) ..
.l At E Qi
w; ,
j

+R]" (p})?

Considering that
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(5 v iy up) = (554000 - wt) A5 wr)

< 1(2 Jop = oz Nl ) (< wp 145)
2 (5 7w A1) (05 1431
12 [0 (Zwm”) +2 (Zwy <v{{i,-aAZ>)

< % (Z|\v}’—v?H2w§LHAZH) (ZWH%H)

+2 (Z%J pr) wy A% ) (ZM”HA )
+(3 w;Az;) 2 (o7 l1* + 2 gl
We get
Ry
At (5 é%;? (wis AL (o5 = 02)" w0} (1
2Ehart (5, (vt 45 7))
nHAtz a7 —v”H w?
R o) (200 250 ) 1 (S, o — ol A ) (2, w143 )
R ) (200 250) 2 (5,0 (o ) Al (55w A3
SR (o) (M)’
12 (o P 4+ 2 g ) 7 o0 (280 25 ) (55, up )

IN

Estimation of Q7 + R? Gathering now equations (73) and (74) gives
Qr + Ry
At i (Z] Rig (i, AT (o5 o) w1
2~,71At l+1 ( j ‘<W1]7A">”LU )))
- n+1 At (Z Yij (pj 7p2) HA ” wi
(Z HA Hw ) (%.TH +8.l€§n (p7' )Z%'j) (Atw%il)>>
J 2 K2
e (5,3 o 45315 o ot 5 0
) S (75)
2 (5 A0 ) (45
*Atﬁzl <Zj Qi ?(1
2
- (st + 25 u) (5 145 ) a8 )
2
+ (280 200)" (9 4 2 (Hv?ll 2ol ) e (o)) (3 wp An)
prHl gyt 1)
i (o) L
We can actually divide this inequality (75) in three parts: the first part contains the first and second rhs terms,

the second parts contains the third and fourth rhs terms and the third part contains the last two terms. At this
stage we want that the first and second parts be negative to ensure a dissipative behavior.

IA

n

n o__ ,m
’U.7 v;
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e The first part
(s o an)] (o — o)y (14 25 At (5, [(wy, 45| w7)))
= (Zj%j (5 —p0)” [ A | wy ( (Z A% | wy )(WH&.@" (P?)Z%j) (At

is reduced to =
e n

At n+1q Z |:

™ g = o) A g | <o
J
by taking
¢ (") = AN"? (4")? — 4" + M (2N" M +1) + 2N™) < 0

n _ Atcg n n _ n Mg o 4" __ Pmaz n _ Han
where N = S2C™ | C as (16), Yig =V 58 = n = Lmez and M)} = =

2copyy’ Pmin co

e The second part

(S 4 w4l
< (Zj%‘

2
n n
Uj v,

w? (1+2. (Z,|<WU,A">\ i ) (At W)))
o (1= (oot +2 2222 ) (5 ) 2

n o _ pn

’Uj Y

is reduced to

w .

A @) 3 [Lealfog — ot gy <0

i j
by taking
r"(a") = 8N (a")® — 20" + M (2N M + 1) +4N"? < 0
| i = B
with a7y = "¢’ pr; ||AZ||,5Z = co and pj; = . 2p] :

e Regarding the third part, we have the following terms

() (280 250)" (925 + ol 7 (o)) (5, wp A )
i) s ) )
(i) 2opl R () (2605 (5, wpa)

Considering that p' = c3p? and K; definition (16)

(4)

2
180 (e + 4 ol ) o (5, wp AL

Pi

Anezcy (& + 4 llepll2, ) Koy
Atngpi

VANPAN

where K3, = 4c3n (6(2) +4 ||U(7)l||io> K?
Also

= 5AL2Ep" (div;on)?
< A?Kyp?

where K, = 5c (max; ,, diviv3)2
Besides
(i) KfAtQCo/J” o7 ?
At2K5 ||U?H pz

VARVAN

where K5 = 8K?c2
Thus
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(2) 4 (i) + (i19)

n 2 n 2 n n n n
1R (14 ) Kt 20 () A0 il SKEAE o1
AP (K + Ky + Ks [07]?) pr

2

IN

IN

Finally we get

QU+ RS Atg ()Y, [Seo (0 = o)” | Ay wy
+At 2 (@) 5, [ Greo oy —op || A% wp (78)

+A8 (K + Ko+ Ks o7 P) pr

9.2.4 Stability conditions

The objective here, thanks to (76) and (77), is to explicit CFL-like conditions insuring the stability of the
scheme with respect to a and ~.

~ condition Regarding the expressions of ¢™ (v™) (76), we can write the condition ¢™ (v™) < 0 as:
a(y")? =4"+b<0
with @ = 4N"n? and b = M (2N"M"n + 1) + 2N"n. We recall that N" = CO%C’" where C" is defined as

(16).
Thus, by setting P = 4ab, the condition Ay =1— P > 0 read as P <1 gives

V2000 2+ v +1] - 20t

e s (M) +1)

-

we get the following admissible interval for ~y

1-v1-P 1+V1-P

2a :Fygming'yngfyzmac: 2

e Stability Limit: We can define N,
q". Thus taking N® = N2

crit

¢+ = IV} as the maximum admissible CFL to achieve the negativity of

(corresponding to A, = 0) gives as well a critical value 4%, = 5= = W
insuring the negativity of ¢". Now in the low-Mach limit (M — 0ie M,, — 0 and n = 1) we get Ngpix = %
and verit = % However this value corresponds to a stability limit and does not minimize the amount of

dissipation generated by the Low-Mach scheme (which is the expected behavior).

e Stability Field: Taking now N™ < N2, we can exhibit a minimum value for 4" in order to minimize

the related dissipation. Knowing that Vz € [0;1], 1 —v/1—2 <z and 1+ +/1 — 2 > 1, we have

1—\/1—P<£and 1++v1—-P
2a ~ 2a 2a

1
>
~ 2a

Then, we choose to define in practice 47, = 2b = 2[M2 (2N"M2n + 1) + 2N"n] and 77 4, = 5= = W.

Thus, working with 4™ =~ . minimizes the related dissipation. In particular, in the Low-Mach limit

we have 4t = 4AN" = 40"%. Note that in [2], they use 7, (dimension of p%o) linked to the present ~y
(dimensionless) through v, = %. Thus we have ’Y;”T"'O" = 40"% which is a similar stability condition as

the one achieved in [2, 3, 45].

a condition Regarding the expressions of ™ (a™)(77), we can write the condition r™ (a™) < 0 as:
d (a")? =2a" +b <0

with o/ = 8N™n and b’ = M™ (2N" My + 1) + 4N"n?2.
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Thus, by setting P’ = a’V’, the condition A, =1 — P’ > 0 read as P’ < 1 gives

2[(M)? 4+ ) - M1
N" < N" =

— «

4n ((M$)2 + 277)
we get the following admissible interval for «

1—v1I-P 1+ V1I-P

B e—— <a"<a = —

a/ mzn max CL/

e Stability Limit: We can defin eN,
of r™. Thus taking N = N

crit

CT’L

(correspondmg to A, = 0) gives as well a critical value a,.;, =

— 8yN” .

i+ = NJ as the maximum admissible CFL to achieve the negativity
1

crit

insuring the negativity of . Now in the low-Mach limit (M — 0 ie M,, — 0 and n = 1) we get
Nepit = % and ot = % However, similarly to .., this value corresponds to a stability limit and

does not minimize the amount of dissipation generated by the artificial viscosity (which is the expected

behavior).

e Stability Field: Taking now N™ < N2

crit?

related dissipation. Then, snmlarly to 7y, we choose to define in practice o
1

4N"p? and o, = == 8N"n . Thus, working with a™ = o

o . At
particular, in the Low-Mach limit we have ag,;, = 4N" = 4C" =%,

min

min

Energy balance According to the previous section we have
ALS] < wl KiAtegpf [|vp ] o

<
< wlKAtp?

where Ko = K1 ||vf|
And

QR < Atg" (7)Y [Seo (o — 1) [ A wy ]
a2 (w5, [ log — ot 45 03]
+AL2 (K3 + Ky + Ks |07 ) Py

Thus in terms of energy,

S wiTTEMT S W Er = ALY, S+ Y, wit (QF 4 RY)

KQAtz (w!p})

ALY, (w S, [Feo (o7 — o) || AL )
ALY (w X, ol —or A

+At2 ((Ks + K0 S, (i) + Ks X, (wpel o7

Taking At$ < min, (N, NZ) and admissible (o, y) we get finally

IA

pwi BT = Y WP E < KAty (w]p))

A8 ((Ks + Ka) X, (i) + K5 32, (wpor? o7

< ALKz Y (wi o)
+A8 (Ko X2, (wppr) + K5 3, (wpof [o7]?))

< ALKy Y, (wipy)
+AL (Ko 3 (wip}) + K5 3, (i EY))

where K, = K3, + Ky.
Indeed we necessarily have ), (wfp? ||v?||2) <23, (WrEY).

we can exhibit a minimum value for o™ in order to minimize the
=0 =M}2N"M"n+ 1)+
minimizes the related dissipation. In

(81)

(82)

We set m,, =), (wj'p}") the constant total mass of the system and &, = ) . (wj'E}") its total energy. We

can write (82) as
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gn—i—l - 5n < A152[(55n + AtmnKQ + K67;At2mn

Corresponding to

Vn, Eng1 < & (1+0) + AtCy + At?Cyy,) (83)
with 8 = At?’K5 , C1 = m, K> and Caop = my Key.
We set B, = AtC} + At?Cy, giving
Vn, Enp1 < E,(140)+ B,

Considering a RK2 Heun time integration scheme (27) we actually have

Vn, Ent1 < &, (14+0)+ B,

But thanks to the convexity of the total energy we also have

1 _ _
Vn, £n+1 < 5 [gn + 5n+1 + 98n+1 + Bn]

Giving
vn, &1 < E(1+E)+Dy
where 529(1—1— g) and D, = B, (1+ g)
Thus we know thanks to Gronwall theorem that

VE<T, E(t) < &im (T) (84)

J— Al DW D’VY
glim(T)— (1+€) t go“v‘T -
= 50+01T+0(1) when At — 0
Finally, (84) insures the limited behavior of the system total energy, giving then the expected stability

property of the scheme.

with

9.2.5 Consistency Estimates

Statement In addition of result (84) we can exhibit the following estimates by enforcing stricter stability
conditions

2
3(&,8E) R+’2/ { Zmi,j w?w? (p;l o PZL) 2||A?JH At <&
P wiwi o7 — 7|7 || AT At < &
Proof In order to establish the stability conditions of section 9.2.4 we imposed during the estimation process

a negativity condition on ¢ (76) and r (77). Thus by being more restrictive (corresponding to a lower CFL
condition) we can also take § € R™* such that

{ 7" (") i :fs

In this case according to (81) and (83) with C3 = At} {wfw}l | A% % (E;’; (0} — p?)2 + o ||of - ”?HQ)}
we can write

Eni1 +0CE < E,(1+6)+ B,

and then
Enpi+o(1+8)Cr< £ (1+8+D,

According to (84) we know that &,41 and &, are bounded insuring then the bounded behavior of C%. Thus,
both part of C% being positive 3 (67, %) € RT2/
n n L Co =In n n 2 n
Aty (wiwg || AG]| SR (o) — )| < 0

ALY (w4 gy llof —or 7] < 63
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Leading to

ALY, [wrwr Az (o - )] < 2oy
AtY, [wrop Az oy - o] < 520

— PminCo
Finally we get the expected consistency estimates

nzg
nz]

by taking & =), 2’;%5? and & =) ﬁé;.

wy |[AG]| (0f — )" At < &
wy [[AG| o —or|* At < &

“3 ‘“S
“3“3
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