NUMERICAL ANALYSIS OF TWO PARTITIONED METHODS FOR
UNCOUPLING EVOLUTIONARY MHD FLOWS

W. LAYTON? H. TRANTAND C. TRENCHEA?

Abstract. Magnetohydrodynamics (MHD) studies the dynamics of electrically conducting flu-
ids, involving Navier-Stokes (NSE) equations in fluid dynamics and Maxwell equations in eletromag-
netism. The physical processes of fluid flows and electricity and magnetism are quite different and
numerical simulations of each sub-process can require different meshes, time steps and methods. In
most terrestrial applications, MHD flows occur at low magnetic Reynold numbers. We introduce
two partitioned methods to solve evolutionary MHD equations in such cases. The methods we study
allow us at each time step to call NSE and Maxwell codes separately, each possibly optimized for
the subproblem’s respective physics. Complete error analysis and computational tests supporting
the theory are given.
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1. Introduction. Broadly, MHD flows divide into plasmas and astrophysical
flows at high magnetic Reynolds numbers (denoted by R,, throughout this paper)
and terrestrial applications, such as liquid metals, at low R,,. We consider herein
the reduced MHD or RMHD model of MHD flows at low R,,. Incompressible flow
of an electrically conducting fluid in the presence of a magnetic field at low R,, is
modelled by the system, see, e.g., [15, 6, 21]: Given f, B and time T > 0, find
u:Qx[0,7] =R p: Qx[0,T] = Rand ¢:Q x [0,T] — R such that:

1

1
N(ut—ku-Vu)—WAu—i-Vp =f+(BxVe+Bx(Bxu),

Ap=V-(uxB), and V-u= 0. (RMHD)

Here (2 is a bounded, Lipschitz domain in R? (d = 3) and the body force f and the
magnetic field B are assumed to be known with V- B = 0. Further, u is the fluid
velocity, p is pressure and ¢ is electric potential. M, N are the Hartman number and
interaction parameter given by

L
M=BL,]Z, N=oB*=
pv U

where u, B, L are the characteristic velocity, magnetic field and length, respectively.
The other parameters appearing above are the density p, the kinematic viscosity v,
and the electrical conductivity o, all assumed constant. The system (RMHD) is
supplemented by the homogeneous Dirichlet boundary conditions

u=0, ¢=0o0n 090N x [0,T]
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and the initial data
u(x,0) = ug(x) Vo € Q. (1.1)

Other boundary conditions and variable material parameters can be considered. How-
ever, constant parameters and simple boundary conditions allow us to focus on the
physical coupling between u and ¢ and an algorithm allowing uncoupling of RMHD
into physical subprocesses.

In this report, we propose and analyze the stability and errors of two partitioned
methods for the evolutionary RMHD equations. The methods we study herein include
a first order, one step scheme and a second order, two step scheme, both of which
consist of implicit discretization of the subproblem terms and explicit discretization
of coupling terms. These approaches solve the coupled problems by solving each sub-
physics problem per time step (without iteration), allowing the use of optimized NSE
codes and Ohm’s law codes. We prove that the new partitioned method (IMEX1)
below is convergent at first order and stable over 0 < t < co. This method does not
require a restriction on time step size At, even though we treat the coupling terms
explicitly. The second method, (IMEX2), is second order convergent and stable over
0 <t < oo, provided that the time step is small. We also present numerical tests to
confirm the theoretical results.

1.1. Previous works. For a justification of using simplified MHD equations to
model MHD flows in terrestrial applications, we refer to [3, 8, 16]. There are several
different, almost equivalent formulations for RMHD. The one we study in this paper
can be found in [15, 6, 21]. Applications of MHD in industry and engineering are
abundant. They include liquid metal cooling of nuclear reactors [1, 7, 18], sea water
propulsion [11] and process metallurgy [2].

The results on existence, uniqueness and finite element approximation of the
steady-state MHD problems were developed through work in [20] (for two dimen-
sional case), [15] (for small magnetic Reynolds number case) and [6] (for full MHD
flows with perfectly conducting wall condition). In [12, 13, 10, 14], Meir et. al. stud-
ied variational methods and numerical approximation for solving stationary MHD
equations under more physically realistic boundary conditions that account for the
electromagnetic interaction of the fluid with the outside world. For further discussions
on mathematical and numerical analysis of steady-state MHD flows, we refer to [5, 4].

There are much less works on time-dependent MHD. Schmidt [17] developed a
formulation for evolutionary MHD and established the existence of global-in-time
weak solutions via the Galerkin method. To the best of our knowledge, the first
papers dealing with time discretization schemes of MHD problems were of Yuksel and
Ingram [21] and Trenchea [19]. The former studied the stability and error analysis
of the fully coupled, monolithic Crank-Nicolson method for reduced MHD equations
while the latter introduced an unconditionally stable, first order partitioned method
for full MHD based on uncoupling Elsésser variables. Our methods was presented
in [9] where partial result on stability was proven (but not convergence). Herein,
we review stability and give a complete and comprehensive convergence and error
analysis as well as new tests.

2. Notation and preliminaries. Throughout this paper, we will use Cj to
represent a generic positive constant whose value may be different from place to place
but which is independent of mesh size and time step. We denote the L?(£2) norms
and corresponding inner products by ||-|| and (-,-). Likewise, the L?(2) norms and
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the Sobolev W} () norms are denoted by || - [|z» and || - ||W§, respectively. For the
semi-norm in W} (Q) we use | - |W§. H*(Q) is used to represent the Sobolev space
WE(Q), and || - || denotes the norm in H*(Q2). The space H*(£2) denotes the dual

space of HY (). For functions v(z,t) defined on the entire time interval (0,7, we
define for 1 < m < oo

1/m

T
[Vlloo = EssSuppo ryllv(t, )l and [[v]lmk = (/0 Iv(tw)llkndt>

The velocity, pressure and potential spaces are X = (H}(Q))?, Q@ = L3(Q) and
S = H}(Q), respectively. The space of divergence free functions is given by

V={veX: (V-v,q) =0 VYgeQ}.

A weak formulation of (RMHD) is: Find u : [0,7] — X, p : [0,7] — Q and
¢:10,T] — S for a.e. t € (0,T] satisfying
1

—((ug, v) + (u-Vu,v))

1
N —I—W(Vu, Vv) = (p,V-v)

+(uxB,vxB)—(Vg,vxB)=(f,v) VWweX, (2.1)
(V- u,q)=0 Vgeq,
—(Vé, Vi) + (ux B, Vy) =0 Y €S,

with the initial condition (1.1) a.e. in Q. Note that, setting v = u, 1) = ¢ and adding,
the coupling terms exactly cancel in the monolithic sum and one verifies the stability
of the continuous problem.

To make a spatial discretization of the RMHD system by the finite element
method, we select finite element spaces

velocity: X" ¢ X, pressure: Q" C @, and potential: S" C S

which are built on a conforming, edge to edge triangulation with maximum triangle
parameter denoted by a subscript “h”. We assume that X" x Q" satisfies the usual
discrete inf-sup condition for the stability of the discrete pressure and X" Q" S"
satisfy approximation properties of piecewise polynomials on quasi-uniform meshes of
local degrees k, k — 1, k respectively. The error analysis in [15, 21] indicates that the
same order elements to be used for the velocity and electric potential. The discretely
divergence free velocity space is denoted by

Vh= X" {vy : (qn,V -vi) =0, forall g, € Q"}.

Also define the usual, explicitly skew symmetrized trilinear form
1
b(u,v,w) = 5((u -Vv,w) — (u-Vw,v)).

The monolithic, semi-discrete approximation of (2.1) (see [21]) are maps (up, pn, ¢p) :
0,7] = X" x Q" x S" satisfying for all v, € X", g, € Q", 1, € S"
1

1
N((uh,tv Vh) + b(Uh, uha Vh))+W(Vuha vvh) - (ph; v : Vh)

+(up x B, vy x B) = (Véy, viy x B) = (£,v1), (2.9)
(v * Up, Qh) = 07
—(Von, Vo) + (up, x B, Vi) = 0.



2.1. The implicit-explicit partitioned schemes. The methods we propose
and analyze herein have the coupling terms lagged or extrapolated in a careful way
that preserves stability. Thus the system at each time step uncouples into two sub-
problem solves. The first scheme we study is a combination of the two level implicit
method with the coupling terms treated by the explicit method. We shall use the
same time step in both subproblems. It reads

ALGORITHM 2.1 (First order IMEX scheme). Given ull € X", pt € Q", ¢ € S",
find uZH e Xh py ntl ¢ Qh,¢2+1 € Sh satisfying

1 nl 1
N ((% )—i—b( n+1 uZ+17 )) +W(Vu§§“,vm

—(ppt, Vv + (0t x B, vy, x B)—(Ve), v, x B) = (£ vy,),
(V-upth gn) =0, (IMEX1)
—(Vep™, V) + (uf x B, Vip,) = 0,

for all vi, € X", g, € Q" and 1y, € S™.

The second scheme we consider employs second order, three level BDF discretiza-
tion for the subproblem terms. The coupling terms are treated by two step extrap-
olation in Navier-Stokes equation and by implicit method in Ohm’s law. Since one
needs the updated value of wj; at current time level to compute ¢, this method is
uncoupled but sequential: ¢} — uZH — (b”“. Nevertheless, solving the subprob-
lems sequentially may be an acceptable tradeoff for higher accuracy and preservation
of stability. Computing time for the nonlinear equation of uy, is normally expected to
dominate that for the Poisson solve for ¢y,.

ALGORITHM 2.2 (Second order IMEX scheme). Given uj ™~ uh € Xh,ph DR €
Q" o) 1,(;5" € Sh, find unJr1 € Xh,p;l”r1 € Qh, ZH € Sh satisfying

L ((3up™! —dup +up™! 1 ot +1
N (( 2At 0w u V) —i——(Vu" Vva)
—@Ept Vv + (u ;;+1 x B,vj, x B) — (V(2¢) — ¢" "), v x B) = (£, vy),
(V- wit, gy) =0, (IMEX2)
—(Vepth Vi) + (™! x B, Vi) =0,

for all vi, € X", g, € Q" and 1y, € S™.

3. Stability of the two partitioned methods. In this preliminary section, we
establish stability of the approximations in Algorithms IMEX1 and IMEX2. Theorem
3.1 was presented previously in [9]. We repeat its (short) proof here for completeness.

THEOREM 3.1 (Unconditional stability of Algorithm IMEX1). Let (ul, p}, ¢})
€ X" x Q" x S" satisfy (IMEX1) for each n € {1,2,..., 2= }. Then

n—1
~ i + Z ™ = wf |? + At VR + At[|B x wil* + 553 Do IVa P

n—1
+ 83 (Il = Vo, + " x BI?+ | - Vol +uj x BJ?) (3.1)
7=0
n—1
< —Huhll2 + AL VR |2+ AtB x uf |2+ M2AE Y [,
7=0



Proof. In (IMEX1), we set vj, = uh Lagn = piflﬂ/)h = (;5;'1“, add and multiply
by 2At and sum from j =0 to n — 1. This gives

—|| nll?+ NZH w, ™ - w2+ A VR + AtB x uj® (3.2)

2At < <
Z Ivug ™2 + Atz (Il = Voh +w" < BJ2+ | = Vi +u} x BJ]?)

n—1

||U-h||2 + At|Vp||? + At|B x uf)[|? + 2At Z (£7+1 ulth).
7=0

Applying Young’s inequality yields the result. O

REMARK 3.1. Besides the electric potential ¢, the electric current density J
defined by J = o(=V¢ + u x B) is another important electromagnetic quantity to be
determined in MHD ﬂows see [16 3]. For IMEX1, the stability of J comes directly
fmm the boundedness of + PO || Il |2 and Aty H — Vit +u x B|]?

n (3.1).

Next, we turn to Algorithm IMEX2. We prove that it is stable over 0 < ¢t < c©
with a condition related the time step and the problem data but independent of the
spacial meshwidth, a result stated without proof in [9].

THEOREM 3.2 (Stability of Algorithm IMEX2). Let (uy,p}, ¢7') € X" x Q" x S
satisfy (IMEX2) for each n € {1,2,..., 5 }. Under the time step restriction

1

At < (3.3)
2N|[BJ[f (M>CB|BIl7~ + 1)

Algorithm IMEXZ2 is stable

1 u ) At n—1 ‘ -
o il + g 20 — P Vui“ll“pZH?Jj—Jﬂ PP
j=1
n—1
= 2NH wl® + 55 ||2uh—uh||2+2AtM?Z||fﬂ+1|\2 (3.4)
=1

Proof. Set vj, = uh in the first equation of (IMEX2) and use the identity
1 1 1 1
Z[3a2 —4b% 4 P + 5la- b)? — S(b- c)? + 1

with a = u?fl,b =uj,c= ufl_l to get

a—2b+c)* = 5(3a—4b+c)a

1 1 41 . 1
ol N(3||J (AR |\2)
1 .
I [P & o S 2__ - —1 2
oyl -l - s H H
1 . _ 1 .
gl = 2wl IV B T (35)

4ol V26— g7+l x B||2

1 . o ) .
= 5IV@s; = I7 + (7w,



The third equation of (IMEX2) gives
~(V(26], = 631, V) + (2], — u}™") x B, Vobp) = 0.
Setting 1, = 2(;5?1 — ¢fl_1, we have

IV (265 — &) DI? =1/(2u] —u) ") x B|?

(3.6)
—=V(@¢], - 4,71 + (2w, —uj7h) x B,
Plugging (3.6) into (3.5) yields
o (3l - 4Huz;||2+||uirl||2) (37)
4Nt N
+ﬁ-—|\uﬂ'“—ui;u2 Rt &
g e = 2l T TR B g

1 1 j -
+ 51 = VoL =7 + T X BI? + S -V(26], - 4,7)

105 i o
= Sl —u ™) < B + (7w ),

+ (2u], —uj ") x BJ?

Next, observe that for an arbitrary € > 0
j j—1 1 i+1
12w, —u; ™) x BIJ* = || (—upt + 2u) —up ") x BJJ? + |lu < BJ? (3.8)
+2((—u)™ +2u) —u) ) x B,u)t" x B)

; 1
=[l(=u™ 4 20) —uw ™) < B + [u " < BJ* + l|(—w " + 20 —u) ™) < B®

j 1
e ul ™ x B — [|(-(—up "+ 20] —u) ) — ew) ™) < BJJ?
1 j+1
< (14 5 Bt 20 e

; 1
1 1 —1 1
+ ECRIBIT= [V * = [[(- (—w, ™ + 20 —u ™) — ew) ™) x B?

where Cp is the Poincaré constant.

From (3.8), we can hide —||(2uh—ufl ') x BJ|? in the left hand side of (3.7) to
obtain

1 1 i -
v (B = 4l )2+ ud ) (3.9)
1 1 i 1 1 ;
= Jj+1 w2 — . — 2
YN N”uh w, | SAL N” w, |

111 1 , o
- <m ‘N 2 <1 * €_2> ”B||L°°> lu) ™ —2uj, +uj ||

1 1 . S
+§|\ — V(26 — ¢l ) +utt ><B||2+§H—V(2¢§I—¢il Y+ (2u) —u) ) x B|?

1.1 1 . 1 1 )
+ I+ 2u—ul ) - ) < BIE + (373 - 3ECHIBIE ) IVl
< (fj-i-l’u;l-‘rl)'



Let € = (CpM||B||1~)"!, under the condition (3.3), we have from (3.9)

1 1 41 . 1
— N(3HJ 2 - 4Hui||2+llui ||2)

1 ) .
N [ 1 o S TP
+t oA Hu w,[” — mt NH

1 S o
+§H—V(2¢J o) +ul ><BH2+§H—V(2¢§1—¢§1 Y+ 2u) —u) ) x B|?

_uh H2

1
I 4 2w~ ) - el < BI? + TP

2M2
< (FHwh.

Summing from j = 1 to n — 1, multiply both sides by 2At¢ and use the identity

3, 1, , a? b >
%a2 — b =L 72
5%~ 5 +(a—0b) 5+ av'2 7

we get

1 ni 2 1 n n—1)2 At — Jj+12
ﬁlluhll +W|‘2uh_uh [ +WZHVU [

+At2|\— (2¢0], — ¢i ") +u)t! x BJ?
+AtZH— (267, — &5, ) + (2u),—u) ") x BJ?
n—1
1
< 2NH h||2+ ||2U-h_U-hH2+2AtZ EARNLARS)
=1

Applying Young’s inequality for the term involving body force yields the energy esti-
mate (3.4). O

4. Error analysis. We proceed to give an & priori error estimate for the parti-
tioned methods IMEX1 and IMEX2. Due to the length and technicality of the proofs,
for the compactness, we only analyze the error of the first order IMEX scheme, i.e.
Algorithm IMEX1. With minor modifications (and greater length), the analogous
convergence rates are obtained for Algorithm IMEX2.

Let t7 = jAt and v/ := u(#’) (and similarly for other variables). To establish the
optimal error estimate for the model, we introduce the following discrete norms
T/At 1/2

= J = Z 712 At
Melloo = s ol Dielleai= | 3 ol

and assume the following regularity of the true solution
w € L0, 75 (HMH(Q))7) 0 H(0, T3 (HMH(92))7) 0 H2(0, T3 (LX(€))),
p € L*(0,T; H*T(Q)), ¢ € L=(0,T; H*'(Q)) N H'(0,T; H'(2))

7
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Denote the errors by e, = u/ —uj, eé =¢) —¢) and ¢ = —Ve; +eJ, x B. We have
the following theorem
THEOREM 4.1. For u,p, ¢ satisfying the weak formulation (2.1) and regularity

condition (4.1), and uj,p}, ¢y given by Algorithm IMEX1 with n € {1,2, ..., %}, we

have for At sufficiently small
n—1

, » NAt
leall® + > lleit — edl® + +NAtZ||V Al (42)
; =
n—1 ) n—1 )
+NALY || = Ve, + et x B|? + NAtZ | = Vel + el x B

i=0 =0

< Co <||UlO = wpl* + V(0" = )P + B2 a3 kgr + B2 15

k k k
+ B2 a3 oy + R ey + RN alll g + A NGl 1 + R F2IpII3 o4

Iut|3,0>-

Proof. At time t/T1 = (j + 1)At, the true solution (u,p, ¢) of (2.1) satisfies

1 J+1 _ 47 . . 1 .
_ (<u7vh> +b(u]+1,uj+l,Vh)> + W(Vu]“,vwz)

+ At [lugll3 0 +

N At
— (Vv + (W x B, vy, x B) = (V¢/, vy, x B) = (F711 vy) (43)
. . 1 J+l _ i . ’
+ (V(¢J+1 — ¢J),Vh X B) + N <% — Ut(tj+1),Vh> VVh S Xh,

— (VT Vi) + (0! x B, Vi) = —((0/ T —u?) x B, V) Vaby € Sp.

We construct the error equations for velocity and electric potential. Decompose the
velocity error

SN Eo Y S S S | N S B it j+1
W —wt = (W ) £ (T ) = + Uy,

and the electric potential error
i i+1 i i+l T+l i+1 i i+1
¢J+1 _ QMLJF _ (¢g+1 _ QMLJF )+ (Qbij _ QMLJF ) = <J+1 +q)i+
where @),t" and )" will be the interpolation of u/** and ¢** in Vj, and Sy, respec-

tively.
Substract (4.3) from (IMEX1) and set vj, = U™ and ¢, = ®*" to obtain

1 1 o ) - ) 1 o .
sar % U0 = IO+ 03 = G2 + 3 VO B U2

i it L/t = i G+ Gl gl

— (V. Uy XB):—N T’Uh _Nb(Uh /T UL (4.4)

b U © S W U+ (- v )

1 . . . . . .

- W(vnﬁl,vwﬂ) — (T x B, U™ x B) + (V¢, U™ x B)
8



1 (uj+1 —uw

HE@ -0 xB) + g (S @)U,

for every )\ffl € Q", and
_ ||V(I)il+1||2 + (Uil ~ B,V‘I);;rl) (v<_7+1 (I)]Jrl)
— (i x B, V™) — (W —ul) x B, VeIt
We have from (4.5)
2||V(I){L+1H2 - (Ui X B,V@;fl) = (Ui X B,V@gjl) — 2Vt V@{fl)

) , . ) . 4.6
+2(7 x B,V 4 2((wt! —w!) x B, Vo, (46)

Adding (4.4) and (4.6) and rearranging terms in the left hand side give

1

1 j+1 j 41 j 1 j+1
s v (U 12 = 10302 + U = U3)12) + <55 I VUi )

1 i1 1 1 - 1 :
+§|IU2+ x BJJ* — §HU% ><B||2+§IIV<I>i+ H2—§HV‘1>%H2
1 . . .
5H — VeIt L Ul x B2+ ||[VOIT?

1 77j+1_77j 1 1 1 1
- (T,U;f U W U

1 . .
+ 5H — Ve, + UM x B|? +

(4.7)

B %b( J+1777J+17 U‘;lz+1) o %b(nj-’_lv uj+17U¥1+1) + ( I )‘J-’_l V- UJ+1)
_ W(vn]-l‘l’v-u'_]]{i-l) _ (_VCJ + 77]+1 % B7 U;l'i‘l % B) + (U-]]I % B7 vq);l-l‘l)

J+1 i Ut « B (= - pit1 Ug+1
@ =90, U B+ (T e
— (VL VeIt 4207 x B, VOITH) 4 2((w T — w?) x B, V@, T).
We proceed to bound each term on the right hand side of (4.7), absorb like-terms
into the left hand side. For an arbitrary € > 0,

_i 77j+1 - 77] UJ+1 1
N At - 4EN2

2

77j+1 _ 77j 1
+e||VUT2. (4.8)
—1

At

The first nonlinear term can be bounded as
1

~ MU W U < cont“||||uj+1|\2||vuj“|\

<2 IIU’HII [l Y3 + e VUL 2. (4.9)

We now give an estimation for —+b(uj ", p/*+1, UJ):
Lot +1 L - j+1
- Nb(ui anj+1anL ) = _Nb(uj+17nj+17Ui )

1 ) ) .
UL U

3

1 ) ) )
+ Nb(nJJrl 3 anrla Ui:rl) =+

9



where terms in the right hand side can be controlled as

1 . . . . . .
— L UL < Go Ve e VUL (110)
Cg 2 G412 G412
< 2 Malls 1 IV + el VORI,
1 i+1  j+1 pri+l Cg j+114 G412
YO UL < 2O 4 e VUL, (a.11)
and
Nb(Uifl,n”“,U?fl) < Col UL M2V Us |12 o v O (4.12)
< Coh™ PIUIFIV VUL < CohM2 [T [[u? || VT
C?2 . , _
< 4—§h|\UiHH2llu”1H§ + el VUL

The last nonlinear term can be bounded exactly like in (4.10). For the pressure term
Gl yj+L i1y _ O3y ju1 yi+ig2 G412
P =0 V0T = T = T 4 el VORI (4.13)

We continue to deal with the remaining terms. Firstly,

1 . ; C? ) .
— (VL VUL < 2t 4 2| VUL R (414)

Next, we have

— (VI + T x B UM xB) < || -V + 7 x B|||UT < Bl (4.15)
< Gl = V¢ + 771 x B + [|B][3 UL |12.

Also, observe that

. . . . 1 . .
(U, x B, Ve, < ||U}, x BJ[[|[Ve]™| < SIBI7= U7 + | VR;™ %, (4.16)

and
(V(¢7T = ¢7), U™ x B) < Co|| V(¢ — )12 + |B|3= U2 (4.17)
Furthermore,
1 /uwtl —w ‘ 4 JH oy } ,
N (% —ut<tﬂ+l>7Uz“) < Gy | - w () ] VUi s
C? [|uitt —ul ) 2 e
< 4—2 —x w(H|| +e HVU;“H i

We also have

_ . _ . 1 _ _
=2V Vet <2l vt [ vet < SV + Vet (4.19)
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Finally, it gives

) ) ) . 1 . )
207 x B, V&I <2l x B||||[VE, < ;IIBIIQLMIWII2 +([Vert?,  (4.20)
and
(W —w) x B, V&™) < 2||(w/ T — w’) x B|||[Ve,T| (4.21)

1 j j j+1
< SB[t = w4 & Ve
Applying estimate (4.8)-(4.21) to (4.7) with £ = 5= and €’ = £ gives

1 1
2At N

1
2M?2
S o 1o 9, 1 g1z 1 2
+§”Uh x B —§|\UhXBH +§||V(I)h | —§||V(I’h||

|VU;1+1H2

(o812 = 1Ug ) + g™ - %) +

1 ; - 1 - ; 1 _
+ 51 = VO, + UL < B + S| - VoI + Uj x BJ* + o[ Ve,

2
9 . 1 )
< (SR 1)+ 2UBI ) UL + 2Bl U
9M2 anrl_nj 2 - , - 9 Y s (422)
b M j 202 M j
+ 5 |||+ oCM Il O + SR

9 ) ) 9 ) ) )
+ S CEME P = NP+ SCEMP VP 4 Cof| = VE 4t < BY?

1 2

W

At
+ 8]V + 8|B[Lc 771 + 8IIB Zoe [0’ — 7%,

wt

) ) 9
+Co|| V(& = ¢)IP + 5 CEM?

_ ut(tj-i-l)

Let & = 9C§M?N|ul|Z, 5(1 + h) + 8| B||7 N, summing from j =0 to j =n — 1 and
applying the discrete Gronwall lemma yield

n—1 n—1 n—1
. - - NAt - :
ITRIP+ D IIu3 - U )1? + 2 DSIVULTP + NALY Ve (4.23)
j=0 j=0 j=0
n—1 ) ) n—1 ) )
+NAEY || =V, + U x B|? + NAt Y || - Vot + Uj x B|?
j=0 §=0
Atk 012 0 2 02
<exp|(n+ 1)71 —Alx UL + NAL|U; x B||* + NAt| VP, ||
9M> - =y ’ 2912 2 9 202 = j+1|2
+ At ‘ | + 2N At <900M hallZs + 5C5M ) Z [V
Jj=0 j=0
n—1 ) n—1 ) ]
+IALCIMAN Y Vi Tt + 9OAtCEMEN Y Ip = A2
j=0 7=0
n—1 n—1 . . 2
+2NAIC, Y [IV(&7! — ¢7)||2 + 9IAtCEMAN Y wi-wo (1)
’ j=0 ’ j=0 At t
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+2NAH2Co +8)) [V |? + 2N AL(2C, + 8) B 7 Y _ [I7]>
7=0 7=0

+ 16N At B3 "Zl [u/tt — uj|2>
3=0
provided that At < 1/k.
We next bound the right hand side of (4.23). First,
TR + NAL| U, x BJ? + NAt| v, |

<2lju” — uwh[* + 27" + 2N At (0 — up) x B|* + 2N At x BJJ?
+2NAH[V(¢” - 6))|* + 2N At V(O |2

< (24 2NAHBIf7)[u” - uj | + 2N ALV (6° — )]

+Co(2 + 2N ABI[7)h* 2 [[[ulll% k1 + 2N ALCOR* ||| ]2 41

(4.24)

< Collu® —uj||* + Col[V(¢° = $i)II* + Coh® *2||[u[I3, 1 + Coh®* [[[6]12 j11-

The next term can be controlled as follows

IM2 ' = ’ SN 2 2k+2 2
MY oy [ P < Gl B (429
N < At 1 ‘ 4
Jj=0 j=0
We also have
n—1 )
ONALCEM? (2] )%, 1+1) D [V
=0
n—1 )
< CoALY W w2 = Coh®* | [ul|3 1. (4.26)
=0
Observe that
n—1 ) n—1 )
IALCIMEN Y [V HH[* < Coatd  h*¥([w L, = Coh™ [[[ull|] pyr,  (4:27)
Jj=0 j=0
and
n—1 n—1 i+l
ANALC Y [|V(¢7 T — ¢7)|* < Conrt® Y /  IVelPdt < Coat? gl (4.28)
=0 j=0 7t
Let /\f;rl be the interpolation of p?*! in Qy,, we have
n—1 ) ]
IALCGMN Y [l = N2 < Cob *2|[Ipl|13,441- (4.29)
=0
Moreover, it gives
n—1 ; ; 2 n—1 Jt+1
20 12 Wt — i+1 2 ! 2 2 2
oaCpMN Y. YT | <coar Y /t el Pt = Co AP a2
=0 j=0 vt
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On the other hand, we can see that

ANAH2C+8)Y [V |* < Coat Y h*(|¢7]7,, = Coh® [|6]lI3 411 (4.31)
=0 j=0

Finally, we have

2NAH2C+8)|IBl -y 7 1? < Cot Y h*F2|[W|[E .y = Coh®™ 2 |[[ul|f3 4,

=0 §=0
(4.32)
and
n—1 ‘ ‘ n—1 ,pitl
I6NAHB) W/t —u/||* < CoAt? Z/ Ju||2dt < CoAL||ug]|3 0. (4.33)
j=0 j=0"t
Combining (4.23)—(4.33) gives
n—1 ] ) NA? n—1 ] n—1 )
ORI+ U3 - UL + e DSIVUF P+ NAY [VeTT (4.34)
j=0 j=0 j=0
n—1 ) ) n—1 ) )
+NALY |-V, + U x B|? + NAt Y || - V& + U x B?
j=0 7=0

< Co <||uO — |2+ IV (6° = GR)IP + R 2 [all% kg + R 16130 k42
+ R wgll3 gy + 2013 gy + 21 g + A Sel3 0 + 22 pI13 0

+ A [uge3 o + NG k0 + B2 [ll13 g0 + At2||ut||§70> :

To obtain the error estimate given in (4.2), we add both sides of (4.34) with

n—1

n—1 n—1
: o NAE , ‘
Batra-terms = [n"|[* + _ '™ =o'+ = >_ IV P+ N At Y [IVe 2
J=0 3=0 =0
n—1 . ) n—1 ‘ ‘
+ NAES || =V 4+t x B2+ NAE Y || = VG 417 x B2
7=0 =0

and apply the triangle inequality for the left hand side, noticing that the upcoming
new terms are already contained in the right hand side of the model. O
Consequently, for Taylor-Hood elements, i.e. k=2, s = 1, we have the following
result.
COROLLARY 4.2. Consider Algorithm IMEX1. Under the assumptions of The-
orem 4.1, suppose that (X" Q") is given by P2-P1 Taylor-Hood approzimation ele-
ments and S" is P2 finite element. Then, there is a positive constant Cy such that

lewlll36.0 + 1Veull3 0 + 1Vesll3.0 + llleall3 o < Co(At? + hY).
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5. Numerical experiments. We present two numerical experiments to test the
algorithms proposed herein. First, given exact solutions, we verify the convergence
rates of our methods. Second, we will test the stability in case M and N are large.
The code was implemented using the software package FreeFEM++.

5.1. Test 1. A verification of convergence rates for a smooth exact solution was
presented in [9]. We test herein a solution that is more oscillatory than the test in
[21]. Taking the time interval 0 < ¢ < 1, M = 20, N = 16 and setting the imposed
magnetic field B = (0,0, 1), we consider true solution (u,p, ¢) given by

u(z,y,t) = (5cos(5z) sin(5y), —5 sin(5z) cos(5y), 0)e >,
p(z,y,t) =0,
é(z,y,t) = (cos(5x) cos(5y) + x% — y*)e .

defined on the domain Q = [0, 7]?, satisfying A¢ = V - (u x B). We utilize piecewise
quadratic for velocity and piecewise linear for pressure for the Navier-Stokes equation
and continuous piecewise quadratic finite elements for the Ohm’s law. Convergence
rates are calculated from the errors at two successive values of h in the usual manner
by postulating e(h) = Ch? and solving for 8 via 3 = In(e(h1)/e(h2))/In(h1/hs). The
boundary condition on the problem is inhomogeneous Dirichlet: u, = u on 9. The
initial data and source terms are chosen to correspond the exact solution.

For this section, we denote || - [loo = || - [| Lo (0,7;2(02)) and || - [l2 = || - | L2 (0,732 ()
From Tables 5.1 and 5.2, IMEX1 is first order and IMEX2 is second order.

The performance of numerical methods we studied herein is also compared with
the monolithic, fully implicit methods (same discretization of subdomain terms but
implicit discretization of coupling terms). Specifically, using the same test problem,
Table 5.3 compares the errors [[u — upllec + [|¢ — @nlloc Produced by IMEX1 and
Backward Euler method (BE), and compares those errors of IMEX2 and second order,
implicit BDF method (BDF).

h At lu—upllcc Rate |[|[Vu—Vu,lls Rate |[V¢—Vou|2 Rate
1/20  1/160  9.196e-1 - 5.361e+0 - 8.046¢-1 -

1/40 1/320  5.307e-1  0.793 2.856e+0 0.908 4.455e-1 0.853
1/60 1/480  3.644e-1  0.927 1.935e+0 0.960 3.031e-1 0.950
1/80 1/640  2.769e-1  0.955 1.462e+0 0.974 2.293e-1 0.970
1/120  1/960  1.870e-1  0.968 9.826e-1 0.980 1.542e-1 0.979

TABLE 5.1
The convergence performance for Algorithm IMEX].

h At lu—upllcc Rate |[Vu—Vuy|2 Rate |[[Vo—Vr|la Rate
1/20 1/160 1.209e-1 - 1.725e+0 - 2.137e-1 -

1/40 1/320 1.187e-2  3.348 4.147e-1 2.056 5.227e-2 2.032
1/60  1/480  3.417¢-3  3.071 1.769e-1 2.101 2.338e-2 1.984
1/80  1/640  1.516e-3  2.825 9.738e-2 2.075 1.321e-2 1.985
1/120 1/960  5.782e¢-4  2.377 4.253e-2 2.043 5.897e-3 1.989

TABLE 5.2
The convergence performance for Algorithm IMEX2.
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h At IMEX1 BE IMEX2 BDF
1/20  1/160 | 1.073e+0 9.573e-2 | 1.407e-1  1.238e-1
1/40  1/320 | 6.195e-1  4.295¢-2 | 1.372¢-2  1.339¢-2
1/60  1/480 | 4.254e-1  3.104e-2 | 3.942¢-3  3.873e-3
1/80  1/640 | 3.233e-1  2.376e-2 | 1.758¢-3  1.597e-3
1/120  1/960 | 2.183e-1  1.602e-2 | 6.710e-4  4.592¢-4

TABLE 5.3
Errors ||lu — uplloo + ||¢ — ¢nlloo of IMEX1, IMEX2 and corresponding monolithic methods.

5.2. Test 2. Many important applications of MHD in laboratory and industry
involve large Hartmann number and interaction parameter, see, e.g., [16, 3]. The
theory shows that Algorithm IMEXI1 is unconditionally stable. However, the time
step condition for stability of Algorithm IMEX2 looks pessimistic in these cases. In
the following experiment, we test and compare the performance of our methods for
such flows. We confirm the unconditional stability of Algorithm IMEX1 and show
that Algorithm IMEX2 to be stable for much larger time steps than predicted by
Theorem 3.2.

Let Q2 =[0,107%? and B = (0,0,1). A test for liquid aluminium was performed
in [9]. Herein, we consider the flow of liquid sodium at 100°C, which involves larger
M and N:

o =1.03-10" mho/m, p = 928 kg/m?,
v="139-10"" m?/s, n=7.72-10"2 m?/s.

We take the characteristic values of length, velocity and magnetic field to be L = 0.1m,
u = 0.05m/s, B = 1T, practical for laboratory and industrial flows. The Reynolds
number, magnetic Reynolds number, Hartmann number and interaction parameter
are then Re = 6766, R,, = 0.064736, M = 12255, N = 22198 correspondingly.

We take the source term f and the boundary condition to be 0 and the initial
condition is given by

ug(z,y) = (107 cos(10mx) sin(107y), —107 sin(107x) cos(107y), 0),
bo(z,y) = (cos(107x) cos(10my) + 2% — ).

For a system lacking of external energy exchange and body forces, the system energy
decays over time. The energy EJ = (HHZIHQ + HQS;IHQ) is computed using two differ-
ent methods studied herein, on h = 1/10. For each algorithm, the time step is chosen
purposely to give us an estimate of practical time step restriction for the stability of
the method. The results are showed in Figure 5.1.

Figure 5.1 confirms the unconditional stability of IMEX1 established in Theorem
3.1. It also indicates that the experimental stability condition for IMEX2 is At <
1/5000, which, while still restrictive, is significantly better than the condition in
Theorem 3.2.

6. Conclusion. In this paper, we give a complete analysis on stability and errors
of a promising approach to solving the MHD problems at low magnetic Reynolds
numbers. Our algorithms lag or extrapolate the coupling terms to previous time
levels at which their values are known; therefore, at each time step, the multi-physics
problem is uncoupled and solved non-iteratively. Compared to monolithic methods,
our methods allow the use of legacy and optimized codes for subproblems.
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Fi1G. 5.1. The decay of system energy computed by IMEX1 (left) and IMEX2 (right) with several
different time steps chosen.

Normally, for uncoupling a coupled problem, the price to be paid is stability. The
first order scheme is, surprisingly, unconditionally stable. However, the time step
condition of second order scheme, while independent of h, may be too restrictive in
some applications involving small or large physical parameters. Open problems in
elaborating this approach to MHD flows include higher order partitioned methods
that are long time stable with improved time step restrictions with respect to the
physical parameters. Another important question which naturally arises is developing
partitioned methods for general MHD flows, which occur in both astrophysics and
terrestrial applications and whose coupling terms are nonlinear.
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