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Abstract

We develop high-order entropy-conservative semi-discrete schemes for hyperbolic conserva-
tion laws applicable to non-conforming curvilinear grids arising from /-, p-, or hp-adaptivity.
More precisely, building on previous work with conforming grids by Crean et al. (J Comput
Phys 356:410-438, 2018) and Chan et al. (SIAM J Sci Comput 41:A2938-A2966, 2019),
we present two schemes: the first couples neighbouring elements in a skew-symmetric
method, the second in a pointwise fashion. The key ingredients are degree p diagonal-
norm summation-by-parts operators equipped with interface quadrature rules of degree 2p
or higher, a skew-symmetric geometric mapping procedure using suitable polynomial func-
tions, and a numerical flux that conserves mathematical entropy. Furthermore, entropy-stable
schemes are obtained when augmenting the original schemes with a stabilization term that dis-
sipates mathematical entropy at element interfaces. We provide both theoretical and numerical
analysis for the compressible Euler equations demonstrating the element-wise conservation,
entropy conservation/dissipation, and accuracy properties of the schemes. While both meth-
ods produce comparable results, our studies suggest that the scheme coupling elements in a
pointwise manner is more computationally efficient.

Keywords Summation-by-Parts - Entropy stability - High order - Non-conforming grids -
Curvilinear grids
1 Introduction

In computational fluid dynamics, a posteriori error estimates can be used to achieve user-
requested error tolerances in an automated, reliable, and efficient manner by adaptively
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refining the mesh [1-3]. Discontinuous Galerkin (DG) methods are amenable to error-based
hp-adaptivity, since they easily handle hanging nodes (h-adaptivity) and support local varia-
tions in the degree of the domain’s polynomial space without affecting neighbouring elements
(p-adaptivity). The numerical quadrature rules used to perform integration can be indepen-
dent of these discretization methods and, hence, interface coupling of neighbouring elements
of different degree and size is relatively easily achievable. In contrast, in the summation-by-
parts (SBP) and collocated finite-element communities, the cubature and quadrature rules
are intertwined with the discretization operators. As such, non-conforming interface cubature
nodal distributions arise when performing /s-, p-, or hp-adaptivity, and thus schemes con-
structed for conforming grids can not be blindly applied on non-conforming grids. Although
the embedding of cubature rules in these discretization methods causes this issue, it has been
shown to be of great importance for both linearly and nonlinearly stable schemes [4,5]. The
SBP discrete derivative and integration operators are constructed such that integration by
parts is satisfied discretely. To the best of the authors’ knowledge, a priori nonlinear stability
proofs (without assuming exact integration) for high-order methods have so far relied on this
property—known as the SBP property [6-11].

Mattsson and Carpenter [12] first introduced interface interpolation operators to construct
a finite-difference SBP scheme that is both conservative and energy stable when applied on
non-conforming multi-block grids for first-order hyperbolic equations (see also the work of
Kopriva [13]). This approach was extended to the second-order wave equation by Wang et
al. [14]. Kozdon and Wilcox [15] presented a methodology in which the interface coupling is
performed in a pointwise manner on an intermediate interface, as illustrated in Fig. 1. Their
method is also applicable to curved grids with hanging nodes. Lundquist and Nordstrom [16]
noted that SBP schemes suffer from suboptimal convergence rates on non-conforming grids;
motivated by this issue, they were able to prove that the accuracy of the schemes is limited
by interface interpolation operators which are of degree p — 1 for degree p discretization
operators. In Ref.[17], Friedrich et al. proved that an interface quadrature rule of degree
2p is needed in order to construct interpolation operators of degree p. Unfortunately, as
classical SBP operators are implicitly equipped with quadrature rules of degree 2p — 1
[4], they do not yield degree-preserving interpolation operators. To remedy this issue, the
authors constructed finite-difference SBP operators by increasing the boundary stencil size
of classical SBP operators such that the norm matrices—which hold the weights of the
quadrature rules—are degree 2 p. Their scheme accordingly converged at optimal asymptotic
rates on non-conforming grids when coupled with these operators.

The nodal DG method with collocated tensor-product Legendre—Gauss—Lobatto (LGL)
solution and cubature nodes has enjoyed much success in the DG and SBP communities
since it satisfies the SBP property. We refer the interested reader to Refs. [18-25] for details
on energy- and entropy-stable schemes on conforming grids using the LGL operators. These
operators, unfortunately, suffer from under-convergence on non-conforming grids since their
mass (or norm) matrices are of degree 2p — 1. Carpenter et al. [26] and Parsani et al.
[27] constructed fully-staggered conforming and semi-staggered non-conforming entropy-
stable schemes in which the solution was evolved in time on the Legendre—Gauss (LG)
nodes whereas the flux computations were performed on the LGL nodes. The semi-staggered
technique ensured that the scheme’s convergence rate was optimal, since the interface nodes
were LG nodes equipped with a degree 2p + 1 > 2p quadrature rule. Friedrich et al. [28]
developed an entropy-stable scheme for 2p-adaptivity on collocated,' non-conforming affine

! The term “collocated mesh” is used here as the opposite of “staggered mesh” and does not refer to a
finite-element method with collocated solution and cubature nodes.
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Fig. 1 Pointwise coupling of two
non-conforming blocks using an
intermediate interface

meshes for which the geometric Jacobian is constant. Their results demonstrated suboptimal
convergence rates when using the LGL operators and optimal convergence rates when using
the degree-preserving finite-difference SBP operators of Ref. [17].

In Ref.[29], et al. developed a framework to construct a first-derivative SBP operator
given a quadrature rule in one dimension. This unified many known discretization methods
as SBP operators and enabled the construction of novel tensor-product SBP operators using
well-known quadrature rules. More recently, this framework has been extended to include
multidimensional SBP operators on general elements [30,31] and then used to develop an
entropy-stable scheme on curved conforming meshes by Crean et al. [11]. This scheme
couples neighbouring elements in a skew-symmetric fashion such that it is compatible with
operators that do not include boundary nodes, such as the nodal tensor-product DG methods
with collocated solution and cubature LG nodes, without the use of staggered grids. In
Ref.[32], building on previous work (e.g. Ref.[10]), Chan and coauthors constructed an
entropy-stable scheme with the LG operators which couples interior elements in a pointwise
manner, again, without the use of staggered grids.

The primary objective of this paper is to develop high-order, entropy-stable, and element-
wise conservative semi-discrete schemes for hyperbolic conservation laws applicable to
non-conforming curvilinear (unstructured) grids arising from k-, p-, or hp-adaptivity.”? We
first present an extension of Crean et al.’s scheme [ 11] with the skew-symmetric inter-element
coupling term. We also develop a second scheme using the pointwise inter-element coupling
procedure of Chan [10]. These schemes can also be viewed as a generalization of the dis-
cretization method by Friedrich et al. [28] to curved grids and to multidimensional SBP
operators on general elements with or without boundary nodes. Furthermore, we numeri-
cally compare the efficiency and robustness of both schemes.

The paper is organized as follows. In Sect. 2, we introduce the notation, and in Sect. 3, we
present the ingredients needed to construct our schemes. After introducing the semi-discrete
entropy-stable schemes in Sect. 4, we demonstrate their properties both theoretically and
numerically in Sects. 5 and 6, respectively. Finally, in Sect. 7, we provide our final remarks.

2 While this paper is concerned with schemes applicable to non-conforming grids, a posteriori error estimates
are not used here to drive mesh adaptation.
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2 Notation

The notation used in this paper closely follows that of the second author’s previous papers
(e.g. Refs.[11,30,31]).

For a given set of partial differential equations (PDEs) in the domain  C R¢, where
d =1, 2, or 3 is the spatial dimension, we tessellate 2 into 1, non-overlapping (possibly
curved) elements 7;, = {{QK}Z":] | Q= Uzezlﬁ,(, QN2 =0, k # r},where we consider
Q, the closure of the open element Q,, i.e. 2, = Q. U Q. The tessellation 7}, is also
associated with a boundary set composed of d — 1 dimensional elements referred to as facets,
I, = {y}, which can be subdivided into a boundary facetset, I'y , = {y € ' | y NI # 7},
and an interior facet set, I'y ; = {I'), \ I'n,p}. Each facet y € I'j,; borders two neighbouring
elements (often indicated by « and v). In this work, we exclusively deal with scenarios where
'y =W and I'y,; = ')y through the imposition of periodic boundary conditions. To indicate
a sum over all the facets of element «, i.e. F}(l'() = {y € 0%}, the notation Zw - is used.
Finally, each physical element is geometrically mapped to a reference element and the symbol
“ is used when referring to the reference domain (e.g. fZK).

The notation ~ is reserved to denote directional vectors of length d; for instance,
;%' = [&,..., Sd]T and X = [x1,...,x4]T are the vectors of reference and physical spa-
tial coordinates, respectively. We use script type uppercase letters to denote scalar functions,
e.g. S(X) € R, and bold type for vector-valued functions, e.g. U(X) € R™. The restriction of

an m-vector-valued function U(X) on the nodal set S, = {X j};vil of element « is denoted

by the lowercase bold type letter u, € R™ N« where the values of U evaluated at the first
node run first, followed by those of the second node, etc.:

e = [UGHT - UGH)T]" .

Matrices are denoted by sans-serif uppercase letters, e.g. X € R"*™. The symbols o and
® are used to represent the Hadamard and Kronecker products, respectively. Finally, P and
Q € P,(Q) are reserved for functions spanning the degree p polynomial space defined in
the domain €2; p and ¢ for their restrictions on a nodal set; 1,, and 0,, for column-vectors of
length n consisting of all ones and zeros, respectively; and |,, for the n x n identity matrix.

3 Theoretical Development

In this section, we present the key concepts needed to construct the two entropy-conservative
schemes of this paper.

3.1 Multidimensional Summation-by-Parts Operators

The first key concept used to develop the schemes in Sect. 4 is multidimensional SBP operators
on general elements, which were first introduced in Ref. [30]. Their definition is restated here
for completeness.

Definition 1 (Multidimensional summation-by-parts operators) The operator I5§,. e RVXN
of degree p is said to be a summation-by-parts approximation of the first-derivative 3% on
the nodal set Sg = {£; };Vzl of a reference element with domain © C RY, if Dy, Qs,, E¢,,

and H € RV*N satisfy the following conditions:

@ Springer



Journal of Scientific Computing (2020) 82:70 Page50f46 70

1. [0 pl; = $2(E)). VPGPAQ)Je{l Yt
2. Dy =A'Qy. where A= A" andzTHz>0 V z # 0; and
~T ~
3. Q; +Q; =E;.and gk, p = [,q PQOng dI', ¥V P, Q € (),

where ng, is the component of the outward-pointing normal unit vector in the &;-direction
andr > p.

The first condition ensures that the derivative operator [5& e RV*N accurately approx-
imates first-order derivative terms to a given degree. The matrix H e R¥*N known as the
norm or mass matrix, is symmetric positive-definite. In this paper, we only consider diagonal-
norm SBP operators, for which the A matrix is diagonal. The entries of the A matrix along
with the nodal set S, form a ¢ > 2p — 1 cubature rule. This can be written as

1TAp = / PdQ, V P e Py(Q).
Q
Condition 3 requires that the matrix Eéi € RN>*N approximates surface integrals in the
&;-direction. All 3 conditions of Definition 1 can be combined to show that the SBP oper-

ators discretely mimic integration by parts with a one-to-one correspondence between the
continuous and discrete terms, i.€.

V— dQ + / —L{dQ = Vlng, dT'
0&; aa F1o)
R %
TR TAHL TE
v Qzu + vQu = vEu
Vi e{l,...,d}. We emphasize that this exact discrete relationship holds for v, u € RN

corresponding to any functions V and U that are square integrable and whose weak first
derivatives are also square integrable (i.e. V,U{ € H ! (Q)).

Since boundary and inter-element conditions are generally weakly imposed in a pointwise
manner [31], it is important to decompose the surface operators Egi into an interpola-
tion/extrapolation operator, a facet mass matrix, and an outward-pointing normal component
for each of the n ¢ linear and non-overlapping facets y of the reference element. Following
Ref. [31], this decomposition can be represented as

R Ay -
Be= D B =) maR B8R, M

Ie) 7eay
where R, € RNy *N interpolates/extrapolates® functions from the volume nodal set S¢, onto

the facet nodal set Sy = {é;,k}]]{vzyl, and éy € RMy*Ny is a diagonal facet mass matrix
holding quadrature weights along its diagonal. To comply with the accuracy requirement of
condition 3 of Definition 1, we impose individual accuracy conditions on the extrapolation
operator and the facet mass matrix. Specifically, we require that*

Ryplk = [psle = P(Esx), VPP, kefl,....N,}, (2a)

3 For brevity, we will refer to the Ry, matrix as the extrapolation operator instead of the interpola-
tion/extrapolation operator for the remainder of this work.

4 Equation (2b) is sufficient but not necessary to construct SBP operators. For instance, the LGL operators
are equipped with a quadrature rule of degree s = 2p — 1 # 2p yet they still satisfy the SBP property. In this
work, we exclusively deal with SBP operators that obey (2b).
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1"8, p; = / Pdl, VP e P (02,), (2b)
<,
where s > 2r and, as previously mentioned, r > p.

3.1.1 Construction of SBP Operators

To satisfy (2b), we choose (or construct) a facet quadrature rule of degree s > 2r, which
defines both I§y and S for all the n  facets of the reference element. Similarly, for the volume
cubature rule, we choose (or construct) a cubature rule of degree ¢ > 2p — 1, which defines
both A and SQ. Thereafter, we construct R, as follows: we define n, as the cardinality of
the monomial basis of total degree r (i.e. the number of linearly independent basis functions
spanning the degree r polynomial space), we assume that the volume nodal set Sg produces
a degree r full-column-rank Vandermonde matrix® Vo € RV*"r and we let V,, € RN»*"r
be the degree r, Vandermonde matrix evaluated at the nodal set S;. We then construct Ry, as

o ot
R, =V, Vg,

where 1 denotes the Moore-Penrose pseudo-inverse, e.g. AT = (ATA)~!AT for a non-square
matrix A with full column rank. Thus, by construction, this operator satisfies (2a). After
constructing ES,- from (1), we follow the procedure outlined in Theorem 2 of Ref.[31] to
construct égi and 155,..

In the case of collocated volume and facet SBP nodes, the extrapolation operator simpli-
fies to the delta Kronecker operator, i.e. [R,];; =6, Vje{l,...,N}, L € {l,...,N,},
and simply picks the facet nodes that collocate with the volume nodes instead of perform-
ing an interpolation or extrapolation. Furthermore, the surface operators Egi are diagonal
(accordingly, we refer to this subset of SBP operators as diagonal-E operators). It has been
shown that the inter-element coupling of entropy-stable schemes on conforming grids with
diagonal-E operators, such as the LGL operators, is less computationally expensive than those
with dense-E operators, such as the LG operators (see, for instance, Refs. [32-34]). How-
ever, in Ref.[35], our numerical studies suggested that dense-E entropy-stable schemes are
computationally more efficient than diagonal-E entropy-stable schemes on non-conforming
triangular grids primarily due to the higher accuracy properties provided by dense-E operators
compared to diagonal-E operators.

3.2 High-Order Interface Operators

The second key concept used to develop the schemes in Sect. 4 is high-order intermediate
interface quadrature rules and interpolation/extrapolation operators used to couple elements
with non-conforming interfaces arising from A-, p-, and hp-adaptivity.

3.2.1 Non-Conforming Elements Resulting From p-Adaptivity

On conforming grids, neighbouring elements share the same facet nodes, as shown in Fig. 2a
and, hence, inter-element coupling is usually performed in a pointwise manner. When the
degree of one of two neighbouring elements is changed, the facet nodes no longer conform.
In such a case, we introduce a shared intermediate interface (or mortar element) to enable

5 In the case that this assumption does not hold, a different cubature rule can be chosen or constructed.
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(a) Conforming interface. (b) Non-conforming interface due to (¢) Non-conforming interface due to
p-adaptivity. h-adaptivity.

Fig.2 Visualization of coupling of conforming and non-conforming neighbouring elements. Non-conforming
elements require an intermediate interface

the pointwise coupling of the elements, as illustrated in Fig. 2b. The conditions that must
be satisfied by the quadrature rule on the intermediate interface and the interface interpola-
tion/extrapolation operators is provided in Definition 2.

- . . L 2 N
Definition 2 (High-order intermediate interface operators) Let S,; = {gw k} ey and S, =
{sw ,} " be the reference facet nodal sets of two different degree neighbouring elements

with conformmg facetlengths,and S; = { & im } | be the facet nodal set of the intermediate
interface. The intermediate interface preserves the des1 gn-order accuracy of the SBP operators
and the SBP property if it satisfies the following conditions:

L Pey—1cpdm = Q). ¥ Q€ B (0Q,). m e {1,.... Ny},
[PW_,qu,;]m = (s,,m), vV QeP, (32)), me{l,..., Nj}; and
2. Ry, BeyRey =RL,PL . BiPey—iRey.
R, BuyRuy =R1PT . B/Pyy—s /Ry
where 7 > pi, 1y = Py, g, and g, hold the values of polynomial Q evaluated on the
nodal sets S, and S,; respectively, Py € R¥>Ner and P, _,; € RN *Nov interpo-

late/extrapolate6 functions from S, and S, ;, respectively, to Sj, and I§Ky € RNey*Ney

V}/’
BW e RNwxNvy and 81 e RNi*Ni are the diagonal facet mass matrices holding the

quadrature weights of the quadrature nodal sets S, S, 5, and S; respectively.

The first condition ensures that the interface extrapolation operators are design-order
accurate. Condition 2 enforces that discrete inner products performed on the intermediate
interface be equivalent to discrete inner products performed on the element’s facet. For
instance, for element «, this can be mathematically represented as

(RK)/vK)TéK}/(RK}/uK) = (Pf(y—>IRKyvK)TéI(PKy—)IRKyuK)’ Vv, U € RN,

The second condition consequently ensures that the SBP property is automatically preserved
on non-conforming grids and is key for the conservation and stability properties of the
schemes presented in this work.

The interface extrapolation operator P, _. is constructed as follows: we define n,_ as
the cardinality of the monomial basis of total degree r,., we assume that the facet nodal set
SKV produces a degree r, full-column-rank Vandermonde matrix V «y € RNey ¥ - and we

let V 1 € RNiXmne e the degree r, Vandermonde matrix evaluated at the nodal set S;. We
then construct Py, . 7 as

6 Similar to Ry, we will refer to these operators as interface extrapolation operators for brevity.

@ Springer



70 Page 8 of 46 Journal of Scientific Computing (2020) 82:70

o ot
Pey—1 EV]VKy.

The interface extrapolation operator P,,, . ; is constructed in a similar manner. Thus, by con-
struction, these extrapolation operators satisfy condition 1 of Definition 2. To fulfill condition
2, it suffices that the interface’s mass matrix B ; be of degree s; > max(sy, s,,) where s, > 2r
and s, > 2r, are the degrees of the facet mass matrices I§KV and évy respectively. The proof
is shown in Lemma 1 of Appendix A. In this work, to minimize the floating point operations,
we set the intermediate interface’s quadrature rule as the more accurate facet quadrature rule
of the two neighbouring elements. For instance, if s, > sy, then we have S; = §,; and

A

B/ =By,

3.2.2 Non-conforming Elements Resulting From h- and hp-Adaptivity

In the case of neighbouring elements of constant degree with hanging nodes, we subdivide
the largest element’s facet (parent facet) into subfacets (child facets) that conform in length
with the smaller neighbouring element’s facets, as shown in Fig. 2c. The parent facet’s
quadrature rule is then affinely mapped onto the child facets (e.g. éw <« nl—clg,(y, where n¢ is
the number of child facets for a given parent facet). Since the lengths of neighbouring facets
are now equal, but the nodal distributions of the largest element’s parent and child facets
are not, we develop high-order intermediate interfaces that satisfy Definition 2. In the case
of neighbouring elements of different degrees with hanging nodes, the same procedure is
followed.

3.3 Curvilinear Transformation

When a curved geometry is represented using a linear mesh, the solution error may be limited
to second order independent of the degree of the discretization method. The use of high-order
curved elements is thus essential in such cases to benefit from the accuracy properties of
high-order discretization methods [36,37]. So far, we have introduced SBP and intermediate
interface operators on reference elements. In this subsection, we outline the procedure to
construct the SBP and interface operators on a curved physical element given those of the
corresponding reference element. Under Assumption 1, this procedure, which follows closely
that of Crean et al. [11], ensures that the SBP property is preserved, that constant functions
are exactly extrapolated and differentiated, and that the physical operators are design-order
accurate’. These properties are required for conservation, freestream preservation, entropy
conservation, and accuracy.

Assumption 1 First, we assume that we have valid SBP and intermediate interface operators,

satisfying Definitions 1 and 2, on the reference element QK. Second, we assume that we have
a unique and invertible (time-independent) degree / geometric mapping polynomial function
M, - fZK — Q, which maps any point .%k IS fZK to the corresponding point X € Qp, ie.
X =M, (Ek). Finally, we require that / < ppin 4 1 in two dimensions, and / < L%J +1,
in three dimensions, where | - | is the floor operator and pnin = ming, 7;, { P} is the lowest
degree SBP operator in the tessellated domain.

7 We refer the interested reader to Ref. [11] for the proofs.
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Before constructing the physical operators, we define the geometric Jacobian of the trans-
formation in element « as

z oxi = OMyi 2 . . PN
[jl((gk)]lj = i(‘gk) = - (ék)’ Vie {15"'vd}7 J € {17"'7d}9 %:k € QK'

0&; 0&;

Furthermore, [ 7, (ék)]l—jl = 3 (gk) and |7, (&1)| = |(’X (£v)| are the inverse Jacobian and
the determinant of the Jacoblan respectively.

The physical facet operators are constructed as follows:

B/1u = [B/1ulJe G I, V &, €S},

NG, Z””’ag ). VE €S je(l,....d), and

ZREVPZV_),B,NI_ijKyﬁ,RW, Vjell,... d).

Note that the normal matrix Ng'())(_ e RN1*Ni ig diagonal and that the reference extrapola-

tion operators have been used without modification. The physical element’s mass matrix is
constructed as

Hlee = [Alik| Te €, Y &k € Sg.

We then construct ij ,Vjef{l,...,d}as ij = ij +%Exj , where ij is a skew-symmetric
matrix defined as

d

1 :
[Sx; I = Z(m@kn 5(5k)[og,]kl

i=1

>, 0 A > oz .
| T (1) 3 -]1k>, V& & €Sq, jefl, ... d}
j

Finally,
Dy, = H_IQX/., vijiefl,...,d). (3)

It is important to satisfy the metric identities for freestream preservation [38,39]. For fixed
meshes, the metric identities are:

d

d&; .
Zag <|j| €>=o,v1e{1,...,d}. )

Due to the definitions of QX]. and ij, it can be shown that the discrete version of (4) is
[11,40]

D, 1=0,V je{l,....d, 5)

which, unlike its continuous counterpart, is not generally satisfied on curvilinear grids. The
underlying reason is that the physical operators are not explicitly constructed in such a way
to satisfy an analogous polynomial exactness condition to condition 1 of Definition 1. Con-
sequently, the SBP derivative operators do not exactly differentiate polynomials in PP, (€2) on
curvilinear grids and, therefore, (5) which simply states that the physical derivative operators
can exactly differentiate constant functions—might not hold. However, under Assumption 1,
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(5) is automatically satisfied: by carefully limiting the degree of the geometric transformation
function in two and three dimensional spaces, we ensure that the metric terms |J] 5>~ ae, are at

most degree pmin polynomial functions with respect to E and, thus, can be exactly extrapo-
lated and differentiated by reference SBP operators of degree pmin or higher. In other words,
in such a case, the discrete metric identities follow immediately, since they are equivalent
to the continuous ones. If a higher-order mapping function is required than L%J + 1in
three-dimensions to represent the geometry of interest, the metric terms can be defined such
that the discrete metric identities are enforced, for instance, by using the curl formulation of
Ref. [40] (which is based on the work of Refs. [41] and [42]) or by solving local quadratic
optimization problems as performed in Ref. [11].

3.4 Euler Equations and the Entropy Inequality

While the theory presented in this paper is applicable to any hyperbolic system of conservation
laws endowed with an entropy pair, in this work, we focus on the Euler equations which govern
compressible inviscid flows. The d-dimensional Euler equations in (conservative differential
form) are

d
ou 0F.
— t=0 inQ2x1 6
ot ; ax; ©
with
P pU; ui puiu; + péy;
U= |pii |, Fo=|fm™ |, i=|: |, and fimm = : ,
e puih ug puqu; + pdai

where I = (0,7) C R is a time interval, p is the density, u; is the velocity in the x;-
direction, e is the total energy per unit volume, p is the pressure, and h = HT” is the total
enthalpy per unit mass of the fluid. The vector U(X, 1) € H € R™ holds the conservative
variables which belong to the convex set of physically admissible states denoted by H.8
The vector Fy, (X, t,U) € R™ holds the inviscid fluxes in the x;-direction, and # (@) € R?
and f;(:mm) U) € RY are respectively the velocity and x;-direction momentum flux vectors,
where m = d + 2 is the number of equations in the system. For calorically perfect gases, the

pressure is given by
o -1 (e pil
= — e——puu)j,
14 2,0

where y is the heat capacity ratio, which is equal to 1.4 for air under standard conditions.

The second law of thermodynamics is a secondary equation that can be derived from the
Euler equations. An equivalent mathematical statement, known as the entropy inequality, in
the general (integral) form

dQ + / iy dI <0 7
/Q Z Gx,nx; @)

8 For the Euler equations, 7 is the set of conservative variables with positive density and pressure.
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can also be cast for the Euler equations and other conservation laws endowed with an entropy—
entropy—flux pair (S, Gy,;). The entropy pair satisfies the following conditions:

s  [3*S\' 1 9%S
—=—), z2.—52>0, Vz#0, 8a
U (au2> U 7 (8a)
Gy, T 0Fy, .

L — Py 1,...,d}, 8b
o =WV e Vil J (8b)

where W) = gT‘?t € R™ isknown as the entropy variables. For the Euler and Navier-Stokes
equations, the entropy S = —ps/(y — 1) and entropy flux G, = u;S, where s = In(p/p?)
is the thermodynamic entropy per unit mass and U € H, satisfy (8) [43]. For such a pair, the
entropy variables are

w=[= - gata L —g]T .
The entropy inequality and entropy variables satisfying the entropy pair conditions (8)
have various interesting properties if pressure and density are positive. For instance, there is
a one-to-one mapping between U and W due to the strict convexity of S(U); when the Euler
equations are written in terms of the entropy variables, they form a well-posed symmetric
hyperbolic system of equations for Cauchy problems® [44,45]; and Dafermos [46] showed
that a bound on the entropy S provides a bound on the solution U for hyperbolic conservation
laws. To appeal to the stability statement of Dafermos [46], in this work, we are interested
in spatial discretization methods that can discretely mimic the entropy inequality.
We derive the flux terms of the entropy inequality (7) from those of the governing equations
(6) to highlight the steps that must be followed at the semi-discrete level. We left-multiply the
flux terms of the Euler equations by W, integrate over the domain, and simplify as follows:

AF,, AF, oU
f W= 4Q =/ W= 2 4Q
Q | Q

0X; oUu dx;
G, U G,
:/ gx’-—dQ:/&dQ:/ Gy, ny, dT',
Q oU  Ox; Q 0x; FY)
Vi e {l,...,d}, where we used the chain rule for the first and penultimate equalities, the

contraction property (8b) for the second equality, and the divergence theorem for the last step.
While the divergence theorem can be discretely mimicked using SBP operators, the chain rule
does not necessarily hold at the discrete level. Fortunately, we can use numerical fluxes that
aag;ii dQ from [, Wi 4q

i)x,-

conserve entropy in the sense of Tadmor [47] to recover |, Q
without relying on the chain rule.

3.5 Entropy-Conservative Flux Functions

As mentioned above, numerical flux functions that conserve entropy, named entropy-
conservative fluxes, are essential for entropy-stable methods. We also require these fluxes to
be symmetric in their arguments, consistent, and continuously differentiable. The last two
requirements are needed for high-order accuracy [11]. Definition 3 formally summarizes
these requirements.

Definition 3 (Entropy-conservative flux function) A two-point numerical flux function
Fry ()t HxH — R™is said to be an entropy-conservative, symmetric, consistent,

9 Well posedness of the Euler equations is a complex subject: see, for example, Refs. [48,49].
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and continuously differentiable flux function in the x;-direction if it satisfies the following
conditions:

T
. <W(U1) - W(“z)) Fr, UL U) = Yy, Uy) — Yy, Uh),
- F UL U) = FL (U, Uy,

?xkl- (u7 u) = fx; (u)’ and

'F;i(" ) S CI(H! H)

—

RS

where ¥, = WT]:X,. — Gy, € Ris known as the potential flux in the x;-direction, and U
and U, are two different states.

The first condition of the above definition is known as Tadmor’s condition and was first
derived by Tadmor in Ref.[47].'0 In this paper, we denote any flux function that satisfies
Definition 3 as PX;EC(', ).

It is possible to use numerical flux functions to approximate the derivative of fluxes. At
the continuous level, for any symmetric, consistent, and differentiable flux function, we can
show that [9-11]

IFy,
axi

AF:
(Ll)=28 ~(C.U) , 9
Xi c=u

where we assume U is a function of x;, i.e. Y = U(x;), and C is not. In words, the derivative
of the actual flux is equal to twice the derivative of the numerical flux where we take only the
second argument as a function of x;. While in the finite-difference community, it is common
to approximate the left-hand side of (9) as

IF, Al
(] = Y (D (il ¥ j € (1o, Nel,
! k=1

for entropy-conservative methods, we must use entropy-conservative flux functions and
approximate its right-hand side as

9FEC

2 x’i (c, [u,1))

NK
> ~ 23 (D Lk FeFCuel ) [wedi), ¥ j € {1, Nk
k=1

c=[u,];

(10)

Linear combinations of two-point entropy-conservative fluxes, such as (10), were first used
by LeFloch et al. [50] (and subsequently by other researchers such as Fisher and Carpenter
[7]) to develop high-order entropy-conservative schemes.

To present the schemes in Sect. 4 in (compact) matrix form, we note that

Ny

[{Z\ o F, (i uv)}lv]j =Y AL FEEC (e ], Y j e L N,
k=1

10 For the entropy pair of the Euler equations used in this paper, the potential flux is simply the momentum
in the x;-direction, i.e. Yy; = pu;.
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where A = A ® I, A € RN<*M is a generic matrix and Fy, (-, -) : R"Ne x R"NM
Rm‘Nme.NU is defined as [1 1]

diag[ﬂ-‘;fc([ukh, [uuh)] e diag[f;;EC([uK]l, [uv]N‘,):I
Fxl- (e, uy) = : .

diag[]—jt;EC([uK]Nk, [uu]l)} e diag[]-jt;EC([uK]Nk, [uu]m]

The entropy-conservative fluxes are diagonally placed in this matrix and A is used in

order to avoid coupling fluxes associated to different equations. Furthermore, the proper-
T T

ties <Fx,. (g, uy) = Fy, (uy, u,) and (Fx,- (e, uy) = Fy, (u,, u,), which are a direct

consequence of the structure of the matrices and the symmetry of entropy-conservative fluxes,
are used extensively in the proofs of this paper.

3.6 Compact SBP Matrices

Here we define some matrices to allow for a clear and concise presentation of the schemes
and proofs in this paper. Important properties of these matrices are also shown.
We define EXY) € RNexNo E6Q) ¢ RNoxNe and EXD ¢ RNeXNI g5
i ’ i > i

E)(CI’,(U) = Rzy PE)/—>IBI N(Ilf))c, va—>IRuy s
V) =RE,PL, . BING) Py 1Rey

) _ pT pT («)
Ef;j ) = Re, Py, BINS)

T
Vi e{l,...,d}. Wecaneasily demonstrate that E)(C'I.(”) = —<E§f'()> (since N(I'f))ci = —N(I'jli),

and E,, = ZKV Eif”). Furthermore, since the extrapolation operators exactly extrapolate
constant functions, the equalities Py, ;R¢y 1, = Py, R,y 1, = 1; hold and we can show

that the properties EX 1, = EX*)1, and 1TEX" = 178;N{) holdaswell ¥ i € {1, ..., d}.

s Xi

4 Non-conforming Entropy-Stable Schemes

In this section, we introduce two entropy-conservative semi-discrete schemes applicable to
non-conforming curvilinear grids with periodic boundary conditions. The first, is an extension
of Crean et al.’s work [11] to non-conforming grids. The scheme is compatible with any
diagonal-norm SBP operator equipped with facet quadrature rules of degree 2p or higher;
however, for dense-E operators, it fully couples the volume nodes of neighbouring elements.
Accordingly, we term this method the “dense-coupling entropy-conservative scheme”. The
second, named the “pointwise-coupling entropy-conservative scheme”, uses the penalty term
of Chan [10], which couples neighbouring elements in a pointwise manner via the shared
interface nodes. We then introduce an entropy dissipative interface stabilization term which
can augment both schemes to produce entropy-stable schemes. While both semi-discrete
methods are entropy-conservative (or entropy-stable when augmented with the interface
stabilization term), they rely on the assumption that certain quantities, such as density and
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pressure for the Euler equations, remain positive. Furthermore, we prove that the diagonal-
E entropy-conservative scheme of Ref.[35] (which is an extension of the tensor-product
scheme of Friedrich et al. [28] to general elements) is a subset of the dense-coupling entropy-
conservative scheme on affine non-conforming meshes. Finally, we conclude this section by
describing how to implement the algorithms in a step-by-step manner.

4.1 Dense-Coupling Entropy-Conservative Scheme

The strong form of the dense-coupling entropy-conservative scheme seeks, for an arbitrary
element «, the solution u, € R™Ne such that

du 1
- +Z<2Dx, OFX,(uK'7 u/c)) Kk = ZZH { )(C’i(”) OFx,-(u/(suv)}lv

Ky i=l1

Z = Xi OFX,(uKauK)}

an

E(KV) — RT PT

where cy Ky_),BI N;K))C Pvy— 1Ry, as defined in Sect. 3.6. The second term is an

F
approximation of oy, at the volume nodes (see Sect. 3.5), while the right-hand side is a
penalty method that Weakly imposes inter-element conditions. To populate Fy, (u,, u,) we
require the evaluation of entropy-conservative fluxes between all volume nodes in Sg, and
Sa..

v

Remark 1 On a conforming grid, the interface extrapolation operators Py, .; and P,,, . in
(kv) _ pT pT () ;o plkk) _ pT pT (x) : :
Ex; V) = RW PK},_)IBI Nl'fxl,P\,y%IRW and in Ey, K RK]/PKJ/—>IBI NI'TX[ P«y— 1Ry simplify

to the identity matrices and the scheme in Crean et al. [11] is recovered.

The (algebraically equivalent) weak form of (11) is obtained by multiplying by a test
function v, € R™ N« and integrating by parts (i.e. using Q,, = E,, — QII_):

d
Tedu ~T
veH dK _ ZvKT(zQxi o Fy, (u, u,()>l,(

i=1

d
:_ZZvE{ )(C‘lf”)oin(u,(,uv)}lv (12)

Ky i=l1
d

S0 ELYCRPR) NSRS

Finally, using the skew-symmetric matrix Sy, = —Q;, + %Ex,- and removing vy, a third
equivalent, but more compact, form is obtained:

d
dul( + Z (25){[ o Fx’ (uK’ uK)) K = Z Z { (KU) o Fxl (ul(7 uv)} (13)

Ky i=1
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4.2 Pointwise-Coupling Entropy-Conservative Scheme

To obtain the pointwise-coupling entropy-conservative scheme, we replace the inter-element
coupling term of the dense-coupling entropy-conservative scheme by that of Chan [10].!!
Doing so, we enable a pointwise coupling between neighbouring elements. The strong form
of the pointwise-coupling entropy-conservative scheme seeks, for an arbitrary element «, the
solution u,, € R™ M« such that

d

du ~
dl‘K + Z <2Dx,~ o F)C,' (uK’ uK)) lK

i=1

d
~—1| =D _
=-> Y'H {Exf. oFx,.(uK,um}ll

Ky i=1
1~ T T ~(kI\T —
+ZZH W,{(Exf ) oFx,.<uK1,uK>}1K (14)
Ky i=l1
—1= ( 1)
—ZZH LR @ W)
Ky i=1

+ZH 1{ X OFX,(uKauK)}

where E(KI) = RT PKV_),BINY; as defined in Sect. 3.6, and the entries Off#;’EC(EKIaﬁVI) €
R"Ni g, € R™ N’, and w,; € R™NI are defined as

fEC @ wo) ) = FPC (el o), V1e(l,. .. N,
(e )i EU([wu]z), (i1 EU([wvﬂz), Vie{l,....N}.

[(Werli = [Pey—1Reywels, and [wyr); = [Pyy—Ruywili, VIe{l, ..., Ny}

The entries of w, € R™ N« and w, € R™ M are the entropy variables evaluated at the volume
nodes of element « and v, respectively. In essence, u,; € R™Ni and w,; € R™N are the
conservative variables corresponding to the extrapolated entropy variables w,; € R™N
and w,; € R™N respectively!?. These are important to ensure that Tadmor’s condition
(condition 1 of Definition 3) can be invoked when showing entropy conservation. The first
two terms on the right-hand side of (14), which couple the volume nodes of element « with the
intermediate interface nodes, are nearly the negative of the transpose of each other. As it will
be shown in Sect. 5, this structure is critical for the conservation and entropy conservation
properties of the scheme and enables the scheme to couple neighbouring elements in a
pointwise manner via the third term on the right-hand side of (14). Again, multiplying by a
test function v, € R™ N« and integrating by parts, we obtain the weak form:

I InRef. [10], the author uses “decoupled” SBP operators which can be viewed as a superset of the (collocated)
SBP operators used in this paper.

12z 1 and u,,; are generally not equal to the extrapolated conservative variables.
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d
~du =T
UEH dlK - E <2Qx,~ © Fx,' (uy, uK)) 1,

i

=1
d ( 1))
K J—
ZZ { Xi OFX,‘(uKsuK])}ll
ky i=l

U

+ Z Z Uy RKVPKVﬁI{(ELI;I))T ° in (w1, uK)}lK (15)

Ky i=l1

(KI)
_ZZ‘UK Xi *Ec(uklsuvl)

Ky i=1

- Z { x; © F)c, (uy, ul()}ll(v Yo € Rm'NK.

Finally, using S, = —QI’, + %Ex,- and removing v,., the compact form is obtained:
du, & £Gc)
~ K
< +Z (2sx, oFx,(uK,uK)) o= ZZ{ . oFxl(uK,uKz)}II
Ky i=1
( D\T _

+ZZRKV KV—>I{ . ) OFXi(uKh”K)}lK (16)
Ky i=1

- ZZE(K” *Ec(ukl uyp).
Ky i=1

Remark 2 When using diagonal-E SBP operators, both (13) and (16) reduce to Carpenter et
al.’s [20] or Chen and Shu’s [9] schemes on conforming quadrilateral and simplex grids,
respectively. This can be shown by using the Kronecker delta property of the extrapolation
operators R, and by noting that the interface extrapolation operators P, _,; simplify to the
identity matrix.

4.3 Entropy Dissipative Term

We follow the approach of Ref. [11] and add the following interface entropy dissipative
term to the right-hand side of the entropy-conservative schemes (13) and (16) such that the
resulting schemes are entropy stable:

- ZRW Peyos 1 BrA T (er, s 0% (wer — wop), (17)

where the extrapolated solutions on the intermediate interface u,; € R™ ‘N andu,; € RN
are defined as u,; = P,(),_>1R,q,u,( and u,; = PW_,IR,,yu,, respectively, n(IK) holds
the outward-pointing normal unit vector at each of the intermediate interface nodes in Sy
(with respect to element «), and Aj(uyy, wyy; ny )) e RmNixmNi g 5 plock- dlagonal
symmetric positive semidefinite matrix satisfying the property Aj(uyr, uy;n; ) ) =

Ay, wer; n”).
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4.4 Diagonal-E Entropy-Conservative Scheme

In this subsection, we show that the non-conforming method of Refs.[28,35] on affine
meshes is a subset of the dense-coupling entropy-conservative scheme. Using our notation,
the diagonal-E entropy-conservative scheme used in Refs. [28,35] is written as

d

~du =T
H dtK - XI: (2Qx,- oFy, (uy, uk))ll(
i=
Ao
== Z Z ReyNey,xiBey (PVV"’CV o Fy (iy, uw)>1vy (18)
Ky i=1
d . o
- Z Z <(R,(y N/cy,x,- B/(y Rlcy) o Fx,- (e, uK)>1K7
Ky i=1

for an arbitrary element k', where u,, € R™Ner and Uy, € R™Mv are the facet extrapo-
lated solutions, Ny v, = 1y y; |wa and Py, .y € RNer *Ny is an operator which projects
functions from the facet nodal set S, onto the facet nodal set Sy, . These are defined as
uyy = Repu, uyy, =Ryyuy, and

Puy»:cy = PI*)KyPU)/HIs (19)
where P/, € RNev N1 gatisfies [26-28,33,35]
BeyProsiy =PL, /B (20)

Property (20) is crucial for the entropy conservation and element-wise conservation
properties of the diagonal-E entropy-conservative scheme (18). Note that, unlike the entropy-
conservative schemes (12) and (15) for which inter-element coupling is performed using the
intermediate interface nodal set Sy, (18) uses the matrices Py, ., and By, to couple the
element x with its neighbours on its facet nodal set S, . Similarly, each of its neighbours,
e.g. v, perform the inter-element coupling on their facet nodal set, e.g. S,,, .

Theorem 1 When using SBP operators equipped with facet quadrature rules of degree s, >
2re (= 2p), Y Q € Ty, the entropy-conservative scheme (18) is a subset of the dense-
coupling entropy-conservative scheme (13) on affine meshes.

Proof The proof is shown in Appendix B. O

4.5 Algorithm Implementation

Here we summarize the steps that can be followed in order to implement the dense-coupling
and pointwise-coupling semi-discrete schemes. For a given element «:

1. Construct the degree p, reference SBP operators, namely |:|, Rey s Egi, and égi in all
spatial directions, as explained in Sect. 3.1.1.
2. For each neighbouring element v with shared facet y:

(a) Construct the extrapolation operator R, as explained in Sect. 3.1.1.

(b) Construct the reference interface operators I§1, P¢y—1, and P, following Sect.
3.2’s explanation.
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3. Using the (defined) geometric polynomial mapping function, compute the physical SBP
operators, namely By, NS ))C , Ex;, H, and S,,, as explained in Sect. 3.3.
4. Store the volumetric d1scretlzation term in the spatial residual term [r,]; € R™, V j €

{1, ..., Nk

2 d N
= L 2 2 Sl Ll
k=1

i=1

5. For the dense-coupling scheme (13), add the inter-element coupling term to the residual

term:
d N,
[relj = [red) + ] DO D IEEFE (s (), Y € {1, N,
Iy i=1 1=1

where E” = RTPL_ B/NJ) Py Ry
For the pointwise-coupling scheme (16), add the inter-element coupling term to the
residual term:
d N;
[rel; =1Ircd; + ZZZ[E“” 11 FFC () [@er 1)
1ji Ky i=1I=1
d NI K
[H] DO Py 1R WG IES T Fr (e 1 [ 1)
ey =1 =1 k=1
d Ny

DD D S FE [l @1, Y o€ (1, N,

ky i=11=1

[H]u

where E(KI) = RE}, PEV_) ;Br N(le and the vectors u,.; and u,; are defined in Sect. 5.2.

6. If d1$Slpat10n is required, augment the spatial residual term by the interface term (17):

[r/(]j = [rK]j

+ZZ[PKMRW]U[Bz]qu([umz (2113 [ 1) ([wier 1 = (w1,
Ky =1
Vjefl,....,Ng,

where the matrix A (-, -; -) is positive semidefinite, the vectors u,; and u,; are defined
in Sect. 5.3, and the vectors w,; and w,; in Sect. 5.2.

Once the spatial residual term has been computed for all elements in the tessellation, a
time-marching method can be used to solve the resulting ordinary differential equations:

du,

dr +re=0.V Q €T

5 Theoretical Analysis
In this section, we prove that both the dense-coupling and pointwise-coupling semi-discrete

schemes locally and, consequently, globally conserve the conservative variables and entropy.
Furthermore, we prove that the methods are design-order accurate. Finally, we demonstrate
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that the interface stabilization term dissipates entropy while maintaining the conservation
and accuracy properties of the original schemes. We note that some of the proofs are the
same as the ones shown in Crean et al. [11], while others follow their work and the work of
Chan [10].

5.1 Dense-Coupling Entropy-Conservative Scheme
5.1.1 Conservation

For the schemes in this paper to accurately simulate flows with discontinuities, they must be
consistent and conservative such that, if convergent, they converge to a weak solution as per
the Lax—Wendroff theorem [51]. To show conservation of (13), we integrate over element k
by contracting the equation with the vector 1, and deal with only one equation at a time. For
instance, for the continuity equation, we have

d d d
IEH% + Z IE<25x,- o F,(r'?)(uks uK)>1K = - Z Z IE{ESJE‘)) o F)(ct,?)(ul{, uV)}IV!
i=1 Ky i=1

(21)
where p, € RN« holds the density at the volume nodes of element « and F)((f ) (-, -) holds
the rows and columns of F, (-, -) associated to the continuity equation. Theorem 2 concerns

the element-wise conservation property of the dense-coupling entropy-conservative scheme,
while Theorem 3 concerns its global conservation property.

Theorem 2 Scheme (13) is element-wise conservative. For instance, the discrete integral of
the continuity equation over element k is

d
d
1™H (;’tk = _ZZQ{E;@oF;?(uK,uv)}lu,
Ky i=1

which states that the time rate of change of mass inside element k is equal to the net mass
Sflow rate through its boundaries.

Proof The proof follows directly from Lemma 2 in Appendix C, and is similar to that given
by Crean et al. [11] for their Theorem 3. ]

Theorem 3 Scheme (13) is globally conservative. For instance, with periodic boundary con-
ditions, the discrete integral of the continuity equation over the domain simplifies to

d
> LiH
Qe eTy d

=0.

Proof The proof is given in Appendix C. O
5.1.2 Entropy Conservation

To show that scheme (13) conserves entropy, we left-multiply the PDEs by the entropy
variables and integrate over element «, which is equivalent to contracting (13) with the
entropy variables w, to obtain
du ¢ 4 (kv)
~ < ~(kv
wlA t“ + ; w! <2Sx,- o Fy, (uy, u,()>1,( ==y wE{Exl_ oFy (e, uy) 11, (22)

d
Ky i=1
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Theorems 4 and 5 concern the element-wise and global entropy conservation properties of
the scheme, respectively.

Theorem 4 Scheme (13) is element-wise entropy conservative in the sense that (22) simplifies
to

d d
ds =(kv)
IEHd—: = ZZ“’E{EXTV o Fy, (ty, uu)}lv +Y LE Y

Ky i=1 i=1

where s, € RN« and Yy € RN« are the entropy and the potential flux in the x;-direction
at the volume nodes of element k, respectively. Only the surface terms contribute to the net
change of entropy, similar to the continuous case.

Proof The proof is shown in Crean et al. [11]. It also follows directly from Lemmas 3 and 4
in Appendix D. O

Theorem 5 Scheme (13) globally conserves entropy. For instance, with periodic boundary
conditions,

d
3 IEHK% —0.
Qe eTy !

Proof The proof directly follows from E,, = ZW E;'f'() , Theorem 4 and Lemma 5 in
Appendix D. O

5.1.3 Design-Order Accuracy

To show that the dense-coupling entropy-conservative scheme is design-order accurate, we
deal with its strong form equation (11). We invoke Theorem 1 of Ref. [11] to prove that the
spatial derivative term in (11) is design-order accurate. Theorem 6 concern the accuracy of
the penalty term in (11).

Theorem 6 The penalty term on the right-hand side of (11) is at least design-order accurate.
More precisely, for U € C™mint1(Q x I, R™), the following relation is satisfied:

[{E)(cljv) o Fy, (uc, uv)}lv - {E)(:TK) o Fy, (g, ul()}ll(]

=Omny, ¥V ie{l,....d}, je{l,....N

J

where rmin = min(r, ry), hmax = max(hy, hy), h, = maXy; x;es, llx; — xkll2, and
hy, = maxxj,xkesv”xj — xill2.
Proof The proof is shown in Appendix D.2. O

5.2 Pointwise-Coupling Entropy-Conservative Scheme
5.2.1 Conservation
To show that (16) is conservative, similar to the dense-coupling entropy-conservative scheme,

we contract it with the vector 1, and deal with each equation separately. For the continuity
equation, we have
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d
dp
IEHTIK + 21: IE <2sxi ° F)(cf)(u/cv uK)) 1,
i=

d
D WM CU I I

ky i=l1 (23)

d
T _
+Y ) 1}RZYPEH,{(E§§’>) o F{) (@, uK)}lK

Ky i1
TEwD) p+ECh (7
- ZZIKEY,( D FOP @er, W),
Ky i=l

where f*EC.P(.. ) holds the elements in f*EC(., ) associated to the continuity equation.
Theorem 7 addresses the element-wise conservation property of the pointwise-coupling
entropy-conservative method, while Theorem 8 addresses its global conservation property.

Theorem 7 Scheme (16) is element-wise conservative. For instance, the discrete integral of
the continuity equation over element K is

d
o = —ZZlZEﬁf” FLECP @y, ).

Ky i=1

Proof The proof is shown in Appendix F. O

Theorem 8 Scheme (16) is globally conservative. For instance, with periodic boundary con-
ditions, the discrete integral of the continuity equation over the domain simplifies to

d
3 17H, (f” =0.
Q€T !

Proof The proof is shown in Appendix F. O

5.2.2 Entropy Conservation

To show that (16) is entropy conservative, we contract it with the entropy variables w, , which
is equivalent to multiplying the PDEs by the entropy variables and integrating over element
K:

d
~ du -
TH de + X;w"{ <2sx, oFy, (u,, u,()>1,(
1=
d D)
=K —
= —ZZwE{Ex, ° Fx,.(uk,u“)}ll

Ky i=1 (24)
=(kI)\T _
+ZZwK Ky K]/—)I{(Ex)i( ) OF)Q(”KL"K)}IK
Ky i=l1
( 1)
_ZZ ) *Ec(ukl’ uyp).
Ky i=1
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Theorems 9 and 10 concern the element-wise and global conservation properties of the
scheme, respectively.

Theorem 9 Scheme (16) is element-wise entropy conservative in the sense that (24) simplifies
to

ds ()
1TH - = —ZZ"’ zNzkx,Blf*EC("KI’"v1)+ZZITN(K) Bi¥ e
Ky i=1 Ky i=1

where [JK[,XI,]I = Yy, ([E,([]l), VI e {1,..., Ny} is the potential flux vector in the x;-
direction corresponding to the extrapolated entropy variables wj.

Proof The proof follows directly from Lemmas 3 and 4 in Appendix D, and Lemma 6 in
Appendix G. O

Theorem 10 Scheme (16) globally conserves entropy. For instance, with periodic boundary
conditions,

d
3 1TH, :” -0,
Qe eTy !

Proof The proof is shown in Appendix G. O

5.2.3 Design-Order Accuracy

For the accuracy proof of the pointwise-coupling entropy-conservative scheme, we deal with
its strong form (14). We invoke Theorem 1 of Ref. [11] for the accuracy of the volumetric
terms. Theorem 11 concerns the accuracy of the penalty term.

Theorem 11 The penalty term on the right-hand side of (14) is at least design-order accurate.

More precisely, for U € Cmint1(Q x [, R™), W e C™mint1(H R™), the following relation
holds:

=) — (kI\T _
|:_{Ex): OFX,'(uK7uKI)}11+R PKy_)I{(EK ) OFX[(uKI’uK)}IK

OFx,-(quuK)}lkj|
J
:O(h;'l"g;), vV e{l,...,d}, je{l,..., N},

=)
— By @ W) +{

(KK)

where, as previously defined, rpin = min(ry, r,) and hymax = max(hy, hy).

Proof The proof is shown in Appendix H. O

5.3 Entropy Dissipative Term

As previously mentioned, the dissipative interface term (17) can be added to the right-hand
side of both entropy-conservative schemes (13) and (16) to obtain entropy-stable schemes.
Here we show that the interface term (17) is conservative, entropy dissipative, and design-
order accurate in Theorems 12, 13, and 14, respectively.

@ Springer



Journal of Scientific Computing (2020) 82:70 Page 23 0f46 70

5.3.1 Conservation

Theorem 12 The dissipative term (17) maintains the conservation property of the original
schemes. For instance, for the continuity equation, at a given interface shared by two neigh-
bouring elements k and v,

IEREVPZ]/%[AI(ul(Iv uyr; nﬁ”))(”)éz(wu —wy7)

+ IIR’E)/P’\I)H)/H]AI(”VL Uy, NglJ))(p)él (wy; — wyey) = 0,

where Aj(uyr,uyr; n(,K))(p) and Aj(uyyp, uer; n(lv))(p) respectively hold the rows of
Ar(uer, uyg; n(,K)) and ANj(uyr, ur; n(,v)) corresponding to the continuity equation.

Proof The proof is shown in Appendix 1. O

5.3.2 Entropy Dissipation

Theorem 13 The term (17) dissipates entropy at each interface, i.e.
~T ~T -
- wIRKyPKy_ﬂAI(uKI, Uy, ngk))BI(wKI — Wyg)
~T ~T -
- wERvvayﬁIAI(uvlﬁ U], nﬁv))BI(w,,I —w,y) <0.

Proof The proof is shown in Appendix J and follows from the fact that the interface term
penalizes the jump in entropy. O

5.3.3 Design-Order Accuracy

Theorem 14 The dissipative term (17) maintains the design-order accuracy of the original
schemes. More precisely, for W € C'min™1(H, R™), the following relation holds:

~T ~ D i
RK}/ Pey—i1Ar(uer, uyr; ”gl())BI (Wer — wyy) = O(hymin),

where as previously defined, ryin = min(ry, ry,) and hypax = max(hy, hy).

Proof The proof is shown in Appendix K. O

6 Results

In this section, we numerically validate the conservation, entropy conservation/dissipation,
and design-order accuracy properties of both schemes. Furthermore, we compare the schemes
in terms of robustness and efficiency.

6.1 Solver Settings

The traditional explicit fourth-order Runge—Kutta time-marching method [52] is used to
evolve the solution in time with a sufficiently small CFL condition to ensure that the tem-
poral discretization errors are negligible compared to the spatial discretization errors. Ismail
and Roe’s [53] entropy-conservative flux is used with the extended Taylor series expansion
proposed in Ref. [11] to compute logarithms of values near zero. This numerical flux satisfies
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degree p

(a) Grid with triangles. (b) Grid with quadrilaterals.

Fig.3 Two examples of coarse non-conforming curved grids with hanging nodes and different degree operators

Definition 3, as it was shown to be continuously differentiable in Ref.[11] for conservative
variables with positive density and pressure. A matrix-type interface dissipation term is used
by defining the symmetric positive semi-definite matrix of (17) as RTDR, where R has as
its columns the right eigenvectors of the Jacobian of the Ismail and Roe flux in the normal
direction, and D is the diagonal matrix of the absolute values of the corresponding scaled
eigenvalues (both of which are defined in Ref. [53]).

To generate a curvilinear grid with non-conforming interfaces, we first randomly assign
different degree p operators (e.g. from p = 1 to p = 4) to the elements of a conforming
affine mesh and then randomly isotropically subdivide some of the elements. Finally, we
curve the grid using a geometric mapping function. An example of the outcome of this
procedure is shown in Fig. 3 for grids constructed with triangles and quadrilaterals. We use
the €2 SBP operators of Ref.[31] on triangular elements and the tensor-product LG operators
on quadrilateral and hexahedral elements.

6.2 Test Cases
6.2.1 Two-Dimensional Isentropic Vortex

A two-dimensional unsteady isentropic vortex problem with smooth solution is used for the
convergence and efficiency studies, and to show that the schemes are conservative and entropy
conservative/dissipative. The variant of the problem solved in this paper has the following
analytical solution [54]:

o (112 o (© 1—r2
M1=1—E()C2—xzc)e r, u2=E<x1_(x1C +t))e r’
2y —1) 2
as(y =) rq-2)\7"™
=(1— —¢ s = V’
P ( 16y 72 p=p

2 2
where r2 = (x1 — (x{c) + t)) 4+ x — xéc)) . Here, we set the vortex strength to o = 3,

initially center the vortex at (x{c), xéc)) = (5,0) on a (0,20) x (—5,5) domain, impose
periodic boundary conditions, and numerically solve the test case untilt = T = 5. Note that
although the perturbation in the flow is not machine precision zero away from the vortex,
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the imposition of periodic boundary conditions introduces negligible error since the domain
is relatively large (we refer the interested reader to Section IV.B. of Ref. [55] for further
information).

The grids generated for this problem are curved using the perturbation function [32]

. +1 n(A 10) 3,
X1 = X1 8COS 20 X1 COS loxz ,

¢+ 1 . JT( 10) T,
= —sin| — — cos | —
X2 X2 3 3 X1 ]OXZ s

where % represents the nodal coordinates of the affine meshes (i.e. before performing the
curvilinear mapping). Using the aforementioned perturbation function, we perturb the ele-
ments at the nodal coordinates coinciding with the nodes of degree / = 2 multidimensional
Lagrange finite elements. We then perform a degree / = 2 polynomial interpolation of these
nodal sets to the nodes of the SBP operators. Finally, we follow the approach of Sect. 3.3 to
construct the SBP operators on the physical elements. This procedure ensures that Assump-
tion 1 holds.

6.2.2 Three-Dimensional Isentropic Vortex

To verify the accuracy of the schemes for three-dimensional test cases, a three-dimensional
unsteady isentropic vortex problem with smooth solution, obtained from an extrusion of its
two-dimensional counterpart, is solved. In this work, the following analytical solution is used
[56]:

1 Y

]/_1 2ﬁ N N N 1 ]/_1 zﬁ P-T-
= 1—— 11 N = H7 - 1 — I Py ’
1 < > ) u=uo+Ilr, e - 3 —I—zuu

T R . L
where I1 = 0.461 7,00 = [0, 1, O]T, and r = [—(xz —1), X1, O]T. We impose periodic
boundary conditions on a 2 = (—10, 10)3 domain and numerically solve the test case until
t =T =2.5. The grid used for this problem is curved using the perturbation function

x; = X; +0.05sin <%), Viel{l,2,3},

at the nodes of degree [ = 2 Lagrange elements, which satisfies Assumption 1 when all SBP
operators are at least degree p = 3.

6.2.3 Three-Dimensional Inviscid Taylor-Green Vortex

The viscous Taylor—Green vortex is often studied in the turbulence community, while its
inviscid counterpart is used to assess the robustness of discretization methods. The initial
three-dimensional vortices stretch and, over time, generate small eddies which do not decay
in the inviscid case due to the lack of viscosity. The flow is thus rendered under-resolved and
can pose stability issues for some numerical methods. The initial condition is given by [57]

p =1, uy = sin(xy) cos(x2) cos(x3), up = — cos(xy) sin(xz) cos(x3),
1 1
=0, p=—5+—1(2 2 2 2
us p ]/Mg + 16< cos(2x1) + 2 cos(2x2)
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(a) Dense-coupling entropy-stable scheme. (b) Pointwise-coupling entropy-stable scheme.

Fig.4 Two-dimensional isentropic vortex test case. Conservation of mass, momentum, and energy on a coarse
non-conforming curved grid

+ cos(2x1) cos(2x3) + cos(2x3) COS(2X3)> ,

on a (—, )3 periodic domain. Here, the Mach number is set to Mo = 0.1 and the solution
is solved until # = T = 20. Furthermore, the grid is curved according to [40]

1
Xi =X + 3 sin(Xp) sin(xy) sin(x3), Vi € {1, 2, 3},

at the nodes of degree [ = 2 Lagrange elements, which satisfies Assumption 1 when all SBP
operators are at least degree p = 3.

6.3 Conservation

As previously mentioned, it is important to ensure that the schemes developed in this work
are conservative in the Lax—Wendroff sense [51] such that they can be used to simulate flows
with discontinuities. In Fig. 4, we plot the evolution of the conservation metrics defined as

> 1TH, (pk(t) — Pt = 0>), > 1ZHK((pu1)K(t) — (pu)(t = 0>),

QKEIZ;I QKE'Z;,
> 1IHK((pu2)K<r) — (pu2), (t = 0)>, > IEHK<(e>K(t) — (o)t = 0)), Viel,
QKE% QKE'E,

for the two-dimensional isentropic vortex test case, which are the discrete analogue to indi-
vidually integrating the difference in the conservative variables over the domain. The results,
obtained for a coarse curved grid with 4 x 4 x 2 triangular elements (before the random A p-
refinement procedure) with degree p = 1 to p = 4 operators, show that mass, momentum,
and energy are conserved (up to machine precision zero) for both entropy-stable schemes
on non-conforming curved grids. A coarse grid is used to emphasize that the conservation
property of these schemes holds for arbitrarily coarse grids and not only in the limit of mesh
refinement. Similar results were obtained for the entropy-conservative schemes.
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(a) Dense-coupling schemes. (b) Pointwise-coupling schemes.

Fig. 5 Two-dimensional isentropic vortex test case. Conservation and dissipation of entropy on a coarse
non-conforming curved grid

Table1 Two-dimensional isentropic vortex test case. Entropy generated by the dense- and pointwise-coupling
entropy-stable schemes on coarse and fine curved grids.

Grid Degree of operators Entropy at time T’

dense-coupling Pointwise-coupling
Coarse (4 x 4 x 2 elements) 1,2,3,4 —0.430 —0.428
Fine (10 x 10 x 2 elements) 3,4 —0.035 —0.030

6.4 Entropy Conservation and Dissipation

Figure 5 shows the evolution of the discrete approximation to the integral of the entropy
computed as

> LHes (). Y el,
QeTy

over time for the two-dimensional isentropic vortex problem on a curved grid with 4 x 4 x 2
triangular elements (before the random hp-refinement procedure) and degree p = 1 to
p = 4 operators. The results show that both entropy-conservative methods (13) and (16)
conserve entropy and, when augmented with the interface stabilization term (17), dissipate
entropy on non-conforming curved meshes. Both entropy-stable schemes dissipate entropy
in a similar manner since they utilize the same dissipative term. Once again, a coarse grid is
used to show that the entropy conservation and dissipation properties of these schemes hold
for arbitrarily coarse grids. Furthermore, the significant dissipative behaviour is primarily
because a coarse grid is used in which approximately half the elements are associated with
relatively low-degree (p = 1 and p = 2) operators. On a finer curved grid with 10 x 10 x 2
elements (before the random Azp-refinement procedure) and only p = 3 and p = 4 operators,
we observed a decay in entropy of 92% and 93% for the dense- and pointwise-coupling
entropy-stable schemes, respectively (see Table 1).
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While we observed in Fig. 5 that the entropy-conservative methods conserve entropy, the
entropy generated at the fully-discrete level is not machine precision zero since the fourth-
order Runge—Kutta time-marching method is not entropy-conservative. Figure 6 shows the
entropy generation on a non-conforming curved grid with 4 x4 x 2 triangular elements (before
the random hp-refinement procedure) for both entropy-conservative schemes as a function
of the CFL. The results demonstrate that the entropy generated by the time-marching method
converges to zero at a rate of O(Ar*?), where At is the time step. Similar convergence rates
have also been observed for conforming schemes [10,11,40].

6.5 Accuracy and Efficiency
6.5.1 Two-Dimensional Test Cases

We test the accuracy of the schemes on non-conforming curved grids arising from k-, p-,
and hp-refinement. We first generate a sequence of affine meshes with n element edges in
each direction where n € {25, 50, 75, 100, 125}. For hp-refinement, as before, we randomly
assign different degree p operators to the elements (from p = 1 to p = 4), then randomly
isotropically subdivide some of the elements, and curve the grids. For p-refinement, we
randomly assign different degree p operators to the elements (from p = 1to p = 4) and
curve the grids. Finally, for h-refinement, we assign a constant degree p operator (p = 1,
p =2, p =3,o0r p = 4), then randomly isotropically subdivide some of the elements,
and curve the grids. This set of grids is then used to perform convergence studies of the
entropy-conservative and entropy-stable schemes. Figures 7 and 8 show the L? error in the
conservative variables, i.e.

d

2 2 2
} <||P,< - p;(,exact”z + llec — eK,exact”z + § [l(pui) — (pui)ic,exact“z )v
Q€T i=1
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(a) Dense-coupling entropy-conservative scheme. (b) Pointwise-coupling entropy-conservative
scheme.

Fig.7 Two-dimensional isentropic vortex test case. Convergence studies of the entropy-conservative schemes
on curved non-conforming grids (the convergence rates of the three finest grids are provided)
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(a) Dense-coupling entropy-stable scheme.  (b) Pointwise-coupling entropy-stable scheme.

Fig. 8 Two-dimensional isentropic vortex test case. Convergence studies of the entropy-stable schemes on
curved non-conforming grids (the convergence rates of the three finest grids are provided)

versus the mesh spacing (1/n) for the two-dimensional isentropic vortex problem. To compute
the L? solution error, we interpolate the solutions from the SBP nodes onto the nodes of a
cubature rule of degree 3p, + 1 for each element « in the tessellation, and then integrate the
square of the solution error over the domain. The convergence rates calculated from the least
squares regression line of the 3 finest grids are also shown in the figures.

The results show that the entropy-stable schemes generally achieve pnin + 1 asymptotic
convergence rates, with the lowest convergence rate being pmin + 0.69. The entropy-
conservative schemes converge at rates between ppin and pmin + 1 with the exception of
the dense-coupling entropy-conservative scheme with p = 4 LG and 2 operators on the
h-refinement grid, which converge at a rate slightly higher than ppni, + 1. Convergence rates
between p and p + 1 have also been observed for entropy-conservative and entropy-stable
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Fig.9 Two-dimensional isentropic vortex test case. Efficiency study of the entropy-conservative and entropy-
stable schemes on curved non-conforming grids

schemes on conforming grids (e.g. [11,20,21]) and on staggered grids (e.g. [27]). Moreover,
the dense-coupling and pointwise-coupling schemes achieve comparable errors on a given
grid. Finally, the LG operators attain slightly lower errors than the 2 operators for a given
mesh spacing.

The purpose of the efficiency study performed in this paper is simply to compare the
dense-coupling scheme to the pointwise-coupling scheme (and not to compare tensor-product
operators with multidimensional operators). Figure 9 shows the L solution error as a function
of the normalized average spatial residual computation time for one time step. In this plot,
“EC” represents entropy-conservative, “SS” entropy-stable, “DC” dense-coupling scheme,
and “PC” pointwise-coupling scheme. The results show that the pointwise-coupling scheme is
computationally more efficient than the dense-coupling scheme: while both methods achieve
similar errors, the pointwise-coupling scheme requires fewer entropy-conservative flux func-
tions to couple neighbouring elements since it does not fully couple their volume nodes. The
efficiency benefit provided by the pointwise-coupling scheme is even more pronounced for
three-dimensional problems since the number of volume nodes per element for a given degree
p scales as O(p?), where d is the number of dimensions. Finally, augmenting the entropy-
conservative schemes with the entropy dissipative term considerably improves the accuracy
of the schemes with a negligible impact on computational time.

6.5.2 Three-Dimensional Test Cases

We also verify that the accuracy properties of the schemes generalize to three-dimensional
problems by randomly Ap-refining a sequence of hexahedral curved grids with n element
edges in each direction, where n € {15, 25, 35, 45}, and degree p = 3 and p = 4 tensor-
product LG operators for the three-dimensional isentropic vortex problem. Similar to the
two-dimensional scenario, the convergence rate is between pmin and pmin + 1 for the entropy-
conservative schemes and approximately pmin + 1 for the entropy-stable schemes as shown
in Fig. 10.
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Fig. 11 Inviscid Taylor—Green vortex test case. Evolution of entropy and kinetic energy over time using both
entropy-conservative schemes on a coarse curved non-conforming grid

6.6 Robustness

Gassner et al. [21] numerically showed the robustness benefit of kinetic-energy-preserving,
entropy-conservative, and entropy-stable methods over standard DG spectral-element meth-
ods. Fig. 11a shows that both entropy-conservative methods (without interface dissipation)
are stable for the inviscid Taylor—-Green vortex test case on a coarse curved grid with 4 x 4 x 4
hexahedral elements (before the random /p-refinement procedure) and degree p = 3 and
p = 4 tensor-product LG operators, similar to the entropy-conservative schemes used in
Ref.[21] on conforming grids. Since the schemes utilize the Ismail and Roe numerical flux,
which is not kinetic-energy-preserving in the sense of Jameson [58], kinetic energy is not
conserved as shown in Fig. 11b.
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7 Conclusions

We presented two entropy-stable semi-discrete schemes for hyperbolic conservation laws
applicable to curved non-conforming grids caused by h-, p-, or hp-adaptivity: one is char-
acterized by dense coupling, the other by pointwise coupling. Both methods are compatible
with any degree p diagonal-norm SBP operator equipped with degree 2 p or higher interface
quadrature rules, such as the collocated DG operators constructed on the tensor-product LG
nodes and the multidimensional €2 SBP operators of Ref.[31]. The conservation, entropy
conservation/dissipation, and accuracy properties of the schemes were first theoretically
proven and then numerically validated. Similar to their conforming counterparts, the non-
conforming schemes are stable for the inviscid Taylor—Green vortex problem on a coarse
curved grid without any interface dissipation. The “pointwise-coupling” scheme was shown
to be computationally more efficient than the “dense-coupling” scheme, since the former cou-
ples neighbouring elements only at interface nodes, whereas the latter performs the coupling at
the volume nodes. Furthermore, we showed that the entropy-conservative method of Friedrich
et al. [28] applicable on non-conforming affine meshes and compatible with tensor-product
SBP operators with boundary nodes is a subset of the dense-coupling entropy-conservative
scheme (when the SBP operators are equipped with degree 2 p or higher quadrature rules).
While in this paper we assumed periodic boundary conditions, other entropy-stable boundary
conditions developed primarily for tensor-product SBP operators with boundary nodes (e.g.
the ones in Refs. [8,59]) are compatible with the pointwise-coupling scheme even when using
SBP operators without boundary nodes. The underlying reason is that this scheme, similar
to entropy-stable schemes compatible only with SBP operators with boundary nodes, can
weakly impose boundary conditions in a pointwise manner. A critical assumption made in
this work is the positivity of certain quantities, such as density and pressure for the Euler equa-
tions. Since this assumption can be violated in practice and thus undermine the robustness
of the algorithms, a recommendation for future research is to carefully integrate positivity-
preserving techniques, such as Zhang and Shu’s [60], in these non-conforming methods such
that the resulting schemes are both entropy stable and positivity preserving. Moreover, a
natural extension of the current work is to expand the theory to include the compressible
Navier-Stokes equations. The main challenge is to construct viscous inter-element coupling
terms between non-conforming curved elements that are compatible with SBP operators
without boundary nodes. Finally, we believe the results of this paper provide a sound founda-
tion for the development of tensor-product and multidimensional entropy-stable hp-adaptive
SBP methods driven by output-based a posteriori error estimates.
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Appendix A Condition 2 of Definition 2

Here we show that condition 2 of Definition 2, i.e.
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T p _ pnT pT A
nyBKyRKV = Rlcypky—ﬂBlPKV—”RK)/’
T A _ pT pT R
Rvy BW RVV - Rvy va»IBI vaal Ruy,

holds under mild assumptions. For simplicity we show the proof for an arbitrary element and
thus drop the subscripts « and v.

Assumption 2 We assume that the reference element’s facet quadrature rule and the inter-
mediate reference interface’s facet quadrature rule exactly integrate polynomials of at least
degree s > 2r. Furthermore, we assume that the volume nodal set SQ and facet nodal set S};

produce degree r full-column-rank Vandermonde matrices Vg € RN*m and \7y e RNyxnr
respectively.

Lemma 1 If Assumption 2 holds, then
TR TpT R
R,ByRy =R,P,_;BiPy—IRy.
Proof LetV; € RNI*" be the degree r Vandermonde matrix evaluated at the nodal set S;

(which does not necessarily coincide with S5 ). Since B; and éy integrate polynomials of at
least degree s > 2r and the Vandermonde matrices \7y and V; are each of degree r, then

ATA A ATA A
V,B,V, =V,;B/V;.
Left-multiplying the right-hand side by (\A/]T/\A/),)T = | and right-multiplying it by (\7;\71,) =1,
we obtain
ATA A AT A mA A A
VB,V = (V;V,V,)TB/(V,V, V).

Left-multiplying both sides by (V;)T and right-multiplying them by \7; gives

A At A A At N A At T N~ At A AT
W, V)8, (0,05 = ((v,vi)(vyvg)) B, ((v,vy)(vyvg)).

Substituting R, = \A/},V;rz and P, _,; = v I\A/; in the above equation leads to
R;[/‘é)/Ry = (PV%IR)/)TEI(P;/%IR)/),
TH TpT A
RyByRy = RV Py_>IBIPy~>IRya

which is the desired result. O

Appendix B Proof of Theorem 1

To show that the diagonal-E entropy-conservative scheme (18) and the dense-coupling
entropy-conservative scheme (13) are equivalent on affine meshes for SBP operators equipped
with facet quadrature rules of degree s > 2r > 2p, we individually deal with the transient,
volumetric, and inter-element coupling terms.

The transient terms in (18) and (13) are the same. Furthermore, noting that on affine meshes
Ney x; = 1y x| Ney and invoking condition 2 of Definition 2, we can regain the volumetric
terms of (13) from the volumetric terms of (18) as follows:

~T ~T ~ ~ o~
{( —2Q,; + Y Ry Ney BKVRW)> o Fy, (t, uk)}lk
Ky

@ Springer



70 Page 34 of 46 Journal of Scientific Computing (2020) 82:70

~T -
= ( -2Q,, + Z Ei’;K)> oFy, (. ul()}ll(
Ky

~T =~
= <_ 2Qx,- + Exg) o Fx,'(ulu ul()}ll(

= <2§x1) OFxl-(u/o uK)}IK

where we used the property E,, = ) oy E)(C'f'() in the penultimate step and Sy, = —ZQI[ +Ey
in the last step. The last term to consider is the facet coupling terms of the two schemes.
We start with the coupling term of the dense-coupling entropy-stable scheme and utilize the
property [Ry1;; = 65, V j € {l,...,N}, I € {I,..., N,} of diagonal-E SBP operators.
For j € {1,..., N}, we have

[(Eil,w) o in (uy, uv))lv:|
J

()
[((R Py NG BBy i Ruy) 0 Py (1, V>> }
J

Niy Nep Noy
= ZZ Z 6[] ky—1 kl[NI Xi Jkx[Br 1k [P vy—>1 km Zémn uK]jv [uv]n)
=1 k=1 m=1
Niy Ny Noy
=3 3 8Py 1T ING) Tk By Tk [Poy — 1 o 5 (i 11 [ty T
=1 k=1 m=1

8"‘”1?'( EC

(w1, [wy]0) = 8 F EC([uKy]g, [,y 1m). On affine meshes N;':)Cl_ = ny y 1y, and we can
write the above expression in matrix form as

where we used the properties of the Kronecker delta and substituted §;; Zn 1

=(kv) 5T 5T 5 5
(Exliw o Fy,; (uy, uv))lv =Ny x; R,cy <(PK},H]BIP1))/—>I) oFy (ul(Vv uvy)>1uy

~T ~ o~ -
=Ny x; RKV <(Bf(y PI—)K}/ va—>1) S in (uK]/v uvy)>1vy

~T ~ o~
=Ny,x; RKV <(BKV va%/(y) ° Fx; (uK]/7 uvy)>1vy7

where we used (20), nyalBI = BxyPr—«y, and (19), Py iy = Pr—yyPuy—y, in the
second and last steps, respectively. Finally, we can pull out the diagonal mass matrix and
write the normal as a matrix to obtain

=(kv) 5T & 5
<Ex’jv o Fx,- (uy, uv)>1v = RKV NKy,x,- BK}/ (va—>Ky o Fx,- (ul()/s uvy))lvya

which is exactly the coupling term in (18).
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Appendix C Dense-Coupling Entropy-Conservative Scheme: Conserva-
tion Proof (Theorems 2 and 3)

C.1 Element-Wise Conservation
Lemma 2 The spatial derivative term in (21) simplifies to

13(2in oF;?(uK,uK))lk =0, Vief(l,...,d).

Proof Since Sy, is a skew-symmetric matrix and F)(f: ) (uy, u,) is a symmetric matrix, their

Hadamard product, i.e. Sy, o ch'f ) (uy, uy), is a skew-symmetric matrix as well. Therefore,
the term above is zero. ]

C.2 Global Conservation

The proof of Theorem 3 follows from the element-wise conservation theorem (Theorem 2),
T

the symmetry of the flux functions, and the skew-symmetric property (E&*) = —E¥".

Using Theorem 2, we add the element-wise conservation equation for element x to the

equivalent equation for its neighbouring element v (and drop the terms not associated with

the shared facet) to obtain

d
dp dp
G T = T R o

+ 1§{E§;K> o (u,, uk)}u
- ZlE{E,ﬁf”) o FP (uy, uv)}lv
T T
] (E00) o (F o) 1.
d
- ZlI{EEgW o FP (u, ul,)}lv
i=1

- 1Z{E§;“> oF¥(u, uv)}lv
=0,
where we took the transpose of the second (scalar) term in the second step and used the

o (E© T_to )T ) . :
properties (Fx,. (uy, uK)) = Fy, (u,, u,) and (Exi ) = —Ey, 7 in the penultimate step.
Repeating these steps for all facets in I', = I'y, ;, we arrive at the desired result.
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Appendix D Dense-Coupling Entropy-Conservative Scheme: Entropy
Conservation Proof (Theorems 4 and 5)

D.1 Element-Wise Entropy Conservation

Lemma 3 The transient term in (22) simplifies to
WA _ T3S
dr dr

Proof Writing the term in index notation and noting that the H matrix is diagonal, we obtain

duK dsk dsk
wrfl Z[wK]T[H],][ } Z[H]”[ ]=1ZH$,

: : : Tdd _ 39S  dU _ dS
where, for the second equality, we invoked the relation YW il A i for each

node j € {1, ..., Ni}. O

Lemma 4 The spatial derivative term in (22) simplifies to
wz(zéx,. o Fy, (uy, u,()>1,( =—1E V.. Yie{l....d}.

Proof The proof relies on the SBP property, the symmetry and the entropy conservation
property of the entropy-conservative flux function, and the exactness of the derivative operator
for constant functions. Substituting 2S,;, = Sy, — SII_ =Qy — Q;, Vie{l,...d},we
obtain,
Ni Ni
(25)51 © FX, (uy, uK)) K = Z Z z[wlc]T[Sx,]]k-ﬁz\k EC([uK]j’ [, Tx)
j=1k=1
N N
= > 1w T (104 1k = 1Q4 1ty ) F5C e [ o)
j=lk=1
Ne N
= > Twd1Q e P (m [ o)
j=lk=1
Nie N
=Y e Q1 FeFC (i [wic 1),

j=1k=1

where we flipped the indices of the second (scalar) term in the last line. Invoking the symmetry
of the entropy-conservative flux and Tadmor’s condition (from Definition 3), we find

_ N¢ N T
w! (2sx, o Fy, (1, uK))1K = 2> (1wely — [wile) F5FC el e d0IQu i

j=1k=1

N¢  Ni
=23 (e = Wi e ) 1Qu 1k

j=1k=1
—1ToT T
- 1;( Qxi'ﬁk,xi - 1K Qxiv,l(,xi'
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Since SBP operators exactly differentiate constant functions, i.e. Qy;1 = 0, we can drop the
first term and add —17Q ¥, . = 0 to obtain

w: <2§xi oFy, (uy, uK)>1K = _IZ(Q; + Qx,-)wk,x,- = _lexin,xiv

where we used the SBP property for the last equality. O

D.2 Global Entropy Conservation
Lemma 5 Adding the interface coupling term of two neighbouring elements k and v in each
direction, we obtain

z(vi)

=(kv)
wE{Ex’i“’ oFXi(u,(,u,,)}lv—l—wI{Exi oFxl.(uv,u,()}l,(
=LEy, A+ LEM Y, L Vie{l,. ... d).

T
Proof The proof relies on the property (E,(C‘;K ) = —E)(C'f”), the symmetry and the entropy

conservation property of the entropy-conservative flux function, and the exactness of the
extrapolation operators for constant functions. Taking the transpose of the second (scalar)
term on the left-hand side, we obtain

wg‘{ﬁi’:") o Fy, (U, uu)}lv + wE{E)(CI:K) oFy, (uy, uK)}1K
~ ~ T T
= wE{E)(:v) o Fy, (u, uv)}lv + lk{(Ef:K)) o (in (uy, uK)) }wv

- w;{ﬁgw o Fy, (1, uv)}lv - 1K{g§:v> o Fy, (uy., uv)}wv,

T T
where we used the properties (FX,. (u,, uK)) = Fy, (ui, u,) and (E,(Cll.”() = —E;'l.(v) in the
last step. Switching to index notation and invoking Tadmor’s condition, we obtain
T ~(Kl)) T ~(VK)
wK{EX,' OF)C,’(”K" uv)}1v+wV{Exi OF)C,'(”V7 ul()}ll(
N¢ N, T
=y ([wx] - [wv]k> FEC el w0 [EX7]
=1 k=1 J
Ne N,
= Z Z <[1/flc,x,-]j - [WV,x;]k) I:ngv):l 'k.
=1 k=1 /
wn\T (vic)
Switching back to matrix notation and using the property (E i ) = —E,, ’ again, we have

= (k) )
wZ{Exf“ o Fu. (u, uv)}lv + wI{Ex‘;K oFy (uy, u,()}l,( =y BV, —1TEy,

=y BNV, 4+ BV,

V,X;
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T
WI( WX J(CII(K)I + 'ﬁ V,X; Egclj\})l
=17y, +1TTEM Y,

V=X

where we invoked the properties Efc'fv)lu = E/(\»'I.(K)l,c and E,((‘l.”()l,( = E)((‘l.w)lu (from Sect. 3.6)
in the third line, and the symmetry of E,(('f'() and Efcll.w) in the last line. O

Adding the element-wise entropy conservation equation of Theorem 4 for 2 neighbouring
elements and dropping the terms not associated with the shared facet, we obtain

d
{ )((l:)Oin(uk’uv)} Zw { (I:K)OF,\‘,-(uUauK)}lk

i=1

Ey, .+ Z LEM Y, .

d
ds, ds
T TH
LH =+ 1H - = Z
d
i=1 i=1

Invoking Lemma 5, we see that the right-hand side is zero. Repeating this step for all
facets in I'y, = I' ;, we obtain the desired result of Theorem 5.

Appendix E Dense-Coupling Entropy-Conservative Scheme: Design-
Order Accuracy (Theorem 6)

To prove Theorem 6, it is sufficient to prove that the penalty term vanishes for
PEC(U() Uue) € P, (2 UQ)) wrt. x;, ¥V i € {l,...,d}. Noting that Ef}lf”) =
E§§”P y—1Rey and EXY = EXDP,, Ry, (see Sect. 3.6), fori € {1,...,d}, we can show

that
[{E)(CI’CU) o Fx,- (U, u v)} { )(;I[(K) o Fx,- (uy, uK)}lK]
J

( 1) 5
|:{(EK Pvy—1Ruy) o Fy, (uy, uv)}lv

1 ~
{(E(K ) K}/—)IRK]/) o Fy, (uy, u/()}lk]

J

Z E(KI)]J[ Z vy—)IRvy]lk]:*x;Ec([u’(]j’ L)

Ny
k=1

1 K
— > IEYDY Y Py 1Ry I F P (i) [t )

=1 m=1

Z [E% D10 F 5 (T, Turlr)

Ny
= Y TESD 1 F R (e T )
=1

:07
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where we used the accuracy properties of Ry, Ry, Pcy—y, and Py, _,; to arrive at the
penultimate step.

Appendix F Pointwise-Coupling Entropy-Conservative Scheme: Conser-
vation Proof (Theorems 7 and 8)

F.1 Element-Wise Conservation

The proof of Theorem 7 is as follows. Taking the transpose of the second term on the right-
T

hand side of (23) and noting that P,.,, /R, 1, = 1; and (F)(Cf)(ﬁ,( I uK)> =FP e, ),

this term cancels out with the first term. Furthermore, invoking Lemma 2 for the volumetric
terms, we arrive at the desired result.

F.2 Global Conservation

The proof of Theorem 8 follows from the element-wise conservation theorem (Theorem 7)
and the symmetry of the entropy-conservative numerical flux. Using Theorem 7, we add
the element-wise conservation equation for two neighbouring elements « and v, drop the
terms not associated with the shared facet, and use the properties IE E,(C'l.(l) = 1}F B, Nﬁk,i,- and

170 = 178, N(”) (from Sect. 3.6) to obtain

dp _
. d +1TH, = Zleﬁf” FEEC @y wy)
i=1

ZIIES’)D *ECp(uvl,ﬁKI)
i=1
d

== D UNG B @ @)
i=1
d
— Y NG B P @y, )
i=1

=0,

I

where, to arrive at the last step, we used the symmetry of the numerical flux and Ng"ii =

_N(IK));,-- Repeating these steps for all facets in I', = I'y, ;, we arrive at the desired result.
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Appendix G Pointwise-Coupling Entropy-Conservative Scheme: Entropy
Conservation Proof (Theorems 9 and 10)

G.1 Element-Wise Entropy Conservation

Lemma 6 The first and second terms on the right-hand side of (24) simplify to

=(xT) — ~(kD)\T _
Z—wE{E; oFx,(u,(,u,d)}ll—i—wER Pwﬁ,{(E; ) oFxl.(u,(l,u,()}l,(
Ky

= —LE ¥, + O UNOBY,, . Yie(l....d),
Ky

where, as previously defined, [Jkl,x,-]l = Yy ([EKI]Z), VI e {l,..., Ny} is the potential
flux vector in the x;-direction corresponding to the extrapolated entropy variables wj.

Proof The proofrelies on the symmetry and the entropy conservation property of the entropy-
conservative flux function and the exactness of the extrapolation operators for constant
functions. Using w,; = PK],_>1R,(wa, we can show that, fori € {1, ..., d},

gcl) (kD\T _
Z—wZ{Ex': oFy (uK,uKI)}11+w RKVPW%I{(E" ) oin(u,(I,u,()}l,(

Ky
( ) _
=Y -w { oin(uK,uKI)]ll

Ky

zl)

T _
+ w;{[{(Exi ) o FX,‘ (uKI7 u/{)}llc

Ne Ny
=S5 (twerls — wed;) FLEC (@ [ I HIES 15

Ky j=11I=1
N, Njp

=3 Were i — Wex INEED]
ky j=11=1

=Y ey, 1T EED Ty
K

where we invoked the symmetry of the numerical flux in the second step, and Tadmor’s
condition in the penultimate step. Using IEE)(C'fI) = 1TN(K) BI and ZW E(KI)II = ET 1, we
obtain

=) ~(kI\T _
Z—wZ{Ex': oFx,(uK,uK,)}l, +w RKVPKVQI{(E): ) oin(u,(I,uK)}l,(
Ky
= Z ITN(K) BI'ﬁKI X; IIEXI' 'ﬁ/{,xi s
Ky
which is the desired result. O
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G.2 Global Entropy Conservation

The proof of Theorem 10 follows from the element-wise entropy conservation theorem (The-
orem 9), and the symmetry and the entropy conservation property of the entropy-conservative
numerical flux. Using Theorem 9, we add the element-wise entropy conservation equation
for two neighbouring elements « and v and, dropping the terms not associated with the shared
facet, we obtain

d
ds ds
IE dK lTH - Z TN(K) Bl'ﬁ/d Xi + Z IT (U) B”ﬁvl JXi

i=1 i=1

- Zw 1N1 xi Blf* EC(”KI, uyg)

- Zw“N[ XlBlf* EC @y, Wer)

d J—

Z TN(K) Bl(wkl X wvl,x,')

- Z(wxl —w,)' N[ X B, I EC @, 1, w,1),

i=1
where we used N(IV))Q =— N(K; and the symmetry of the numerical flux. Writing the last term

in index notation and 1nv0k1ng Tadmor’s condition, we see that

(s —wyy)T N,X B/ S C @ )

= Z[N“ BB L ((wier s — [wor 10" F5EC ([ 1y, 1)

=1

=z

Z NS B (W i — W0 1)

I;N(K) BI (¢K] JXi %ul,xi)'
Plugging this back into the first equation gives

dsK +1T ds,, _o.

IiH,
“dr "dr

Repeating these steps for all facets in I', = I', ;, we arrive at the desired result:

3 1TH, dsK —0.

Qe
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Appendix H Pointwise-Coupling Entropy-Conservative Scheme: Design-
Order Accuracy (Theorem 11)

To prove Theorem 11, it is sufficient to show that the penalty term of (14) vanishes for
FECUE), UG, W), UC) € Pry (R U Q) wrt. x;, Vi € {1,..., d). First, we

(kKk) _

show that the first and last terms in the right-hand side of (14) cancel each other. Using E,;

Tmin

E)(c'fI)PK,,_)I Ry, the first and last terms can be simplified as follows fori € {1, ..., d}:
~ 1 _ ~

|: - {Ei’f ) o Fy, (., u,d)}h + {Ei’i“() o Fy, (uy, uK)}IK:|

j

=) — =) 5
[_ {Ex’j o Fx,- (uy, uKI)}ll + {(Ex},{ PK)/HIRK}/) o Fx,' (uy, u/()}llc:|

J
Ny
= > IS FEC (. (e )

=1

Ny N
+ Y EED 1Y Py Ry i FrEC (e [ o)
=1 k=1
Ny
== > [EXD1 FeEC (M. e 1)

=1

Ny
+ Y IESD 1 FEEC (e g 1),
=1

where we used the accuracy properties of the extrapolation operators Ry, and Py, in the
last step. Furthermore, since both W(U(-)) and U(-) are in the degree rpy;, polynomial space,
the conservative variables evaluated at the extrapolated entropy variables are equal to the
extrapolated conservative variables, i.e. #,; = u;. Therefore, the two terms in the last line
above cancel each other.

Continuing, the second and third term in the right-hand side of (14) simplify, for i €
{1,...,d},to

~T =T ~(kI)\T — ~(k 1) _
[RWPKH{(E; ) oFx,.<uK1,uK>}1K —E, f;i’EC(uu,uuz)]
J
~T ~T ~T ~T ~ (k) 5 \T _
- [RWPK},_),i(RWPW_),N,'in Br) oFy (@, uK)}IK
~T ~T ~ (k) = _ _
— Ry Py NS B £ EC W, uvz)}

J

Ny Ny
= Z[PfcyﬁlRKy]lj[Nglfii B/lu Z[PKV—HRfcy]lkf}k;EC([ﬁkl]l, [wie i)
=1 k=1

Ny

— > [Py 1Ry 1 ING. By 1 5B (e i (201 11)
=1
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Ny
= Z[PlcyﬁlRKy]lj[N B FE (e, (1)

=1
Ny

= Y [Pey 1Ry 1 NG, B 5 (e 1, (0110,
=1

where we used the accuracy properties of Ry, and Py, in the last step. Again, noting that
u,; = uy; = uy (since both W(@U(-)) and U(-) are in the degree ri, polynomial space), the
last line sums to zero.

Appendix | Entropy Dissipative Term: Conservation Proof (Theorem 12)

The proof of Theorem 12 is as follows. Invoking the exactness of the extrapolation oper-
ators for constant functions (i.e. Pcy—/Rey 1l = Pyy—/Ryy1, = 1;) and the symmetry

AU, uyr; nﬁ”)) =Ar(uyg, Uer; n(,V)), we show that
ITRT PTV—>1A1("K17”v1’ WY PIB) (wes — wyp)
+ 1R PY, A s, wers ng”) VB (wyg — wep)
=1 As (s s ”EK))('O)EI |:(w,(1 —wy7) + (wyr — wu)]
=0,

which is the desired result.

Appendix J Entropy Dissipative Term: Entropy Dissipation Proof (Theo-
rem 13)

The proof of Theorem 13 is as follows. Using the definitions w,; = I5,(yﬁ Iﬁww,{ and
wyr =Py Roywy and Ag(uer, wyr; %) = A(ur, e n'”), we show that
- wTRKVPKV_)IAI(uKI, Uy, n NBr(wer — wyr)
- wTRvvay%IAl(uvls Ul n/ )Bl(wvl — Wyy)
= —(Wer — wor) Ap(uer, wor; n, NBr(wer — wur)

=<0,

since the matrix Aj(u,r, uyy; n(,'())é 1 is symmetric positive semi-definite.

8 Appendix K Entropy Dissipative Term: Design-Order Accuracy Proof
(Theorem 14)

To prove Theorem 14, it is sufficient to show that the interface penalty term (17) vanishes for
WU()) € P, (2, UQy) wrt.x;, Vi e{l,...,d}.Forl € {1,..., Ny}, we can show
that

Tmin
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Ny Ny
[Wer —wy/ ;= Z[PK)/HIRK}/]lj[wK]j - Z[va%IRvy]lk[wv]k
j=1 k=1
= [w;]; — [ws]
= 0,

where we used the accuracy properties of Ry, Ryy, Py, and Py, 7.
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