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ized polynomial chaos stochastic Galerkin (gPC-sG) framework, which allows the efficient
computation of the problem in both kinetic and hydrodynamic regimes. The s-AP property
is proved by deriving the equilibrium of the gPC version of the Fokker-Planck operator. The
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1. Introduction

In this paper, we are concerned with kinetic-fluid models for disperse two-phase flows. Such models arise naturally in
the study of mixture of a continuum of fluid, such as gas and liquids, and small particles, such as droplets and suspension of
solids. The fluid phase is described by hydrodynamic equations, such as the Euler equations or the Navier-Stokes equations,
while the particle phase is described by a kinetic equation. The application of kinetic-fluid models includes the dynamic of
sprays [7,25,17], granular flows [1,9,6], and combustion theory [10,26], to name a few.

We focus on the model where the fluid phase has small compressibility and nonzero viscosity, thus modeled by the
incompressible Navier-Stokes (NS) equations. The particles are assumed to be subjected to a drag force obeying the Stokes
Law, i.e., proportional to the relative velocity of the particle and the fluid. Furthermore, the particles are subject to an exter-
nal force field (gravity, for example) and Brownian motions. For simplicity we take the physical space to be 2-dimensional.
The model is given by
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1
3tf+V'fo—Vx<D'va:E£uf,

1 1
3tu+Vx'(u®u)+pr—R—eAxu=gK/(v—u)fdv, (1.1)
Vy-u=0,
where £, f is the Fokker-Planck (FP) operator

Lyf=Vy-((v—u)f+Vyf). (1.2)

X =(x1,x2) € Q C R? is the space variable, and v = (v1,v3) € R? is the velocity variable. f = f(t,x,v) is the density
function of the particles. u = u(t,x) = W (t, x), u@(t, x)) is the velocity field of the fluid. ® = ®(x) is an external force
field. The first equation describes the motion of particles. The two terms in the FP operator comes from the drag force from
the fluid and the effect of Brownian motions, respectively. The Vyx® term is the effect of the external force field on the
particles. The second and third equations are the standard Navier-Stokes equations for the fluid, with the right-hand-side
term describing the force coming from the particle. ¥ > 0 is the coupling constant depending on the strength ofzinteraction
2ppa

I

between the particles and the fluid, and Re is the Reynolds number. € is the Knudsen number given by € =
is the dynamic viscosity of the fluid, a the typical radius of the particles, and pp the density of the particles.

The hydrodynamic limit of this model was first investigated by Goudon et al. [11,12] in two different regimes. We follow
the scaling given in [12], which is called the fine particle regime.

In [13] Goudon et al. proposed an Asymptotic-Preserving (AP) [18] scheme for the two-phase flow system (1.1), which are
efficient for both the cases of small and large €. The main idea of this work is to incorporate the evolution of the moments
of the particles into the projection method [5,27] for the NS system. The possibly stiff (when € is small) FP operator is
treated fully implicitly, with a well-balanced spatial discretization proposed by Jin and Yan [19]. The second order time
discretization is given by the backward difference.

The paper [13] only concerns with the case where all the physical quantities and parameters are deterministic. However,
there are many sources of uncertainties in this model. For example, the initial data of f and u come from experimental
measurements, hence may have measurement errors. If one adopts the Maxwellian boundary condition for f with the
accommodation coefficient, or the no-slip boundary condition for u against a wall with a nonzero velocity, then these
boundary data will contain parameters, which come from direct measurements or matching with experimental data. Such
parameters will also give rise to uncertainties. Furthermore, the parameters €, k, Re and the external field ® come from
measurements and have uncertainties. To provide reliable predictions and a guidance to improve the model, it is imperative
to incorporate these uncertainties into the system, and quantify these uncertainties by numerically solving the resulting
system with uncertain inputs.

In the last two decades, a large variety of numerical methods have been developed in the field of uncertainty quan-
tification (UQ) [8,16,22,28,29]. Among these methods, the most popular ones are Monte-Carlo methods [23], stochastic
collocation methods [2,4,24,30] and stochastic Galerkin methods [4,3]. The idea of Monte-Carlo methods is to sample ran-
domly in the random space, which results in halfth order convergence. Stochastic collocation methods use sample points on
a well-designed grid, and one can evaluate the statistical moments by numerical quadratures. Stochastic Galerkin methods
start from an orthonormal basis in the random space, and approximate functions by truncated polynomial chaos expansions.
By the Galerkin projection, a deterministic system of the expansion coefficients can be obtained. While Monte-Carlo meth-
ods have advantage in very high dimensional random spaces, the other two methods can achieve spectral accuracy if one
adopts the generalized polynomial chaos (gPC) basis [31], which is a great advantage if the dimension of the random space
is not too high. In this paper we focus on low dimensional random spaces, and adopt the stochastic Galerkin approach.

To effectively handle possible multiscales, where € can be small or large, the AP approach has been proved to be very
effective for (deterministic) kinetic problems (see [18,20]). For kinetic problems with uncertainties, the gPC based stochastic
Galerkin (gPC-sG) method introduces a deterministic system which is basically a vector version of the deterministic counter-
parts, thus allowing one to utilize the deterministic AP framework to handle uncertain problems, in the sense of stochastic
Asymptotic-Preserving (s-AP) [21]. A scheme is s-AP if the stochastic Galerkin (sG) method for the uncertain kinetic equation
approaches to the sG method of the limiting (macroscopic) hydrodynamic equations as € — 0. In this paper we adopt this
approach, and propose an s-AP scheme for the kinetic-fluid model with uncertainties. In order to simplify the presentation
and emphasize the main idea, we only consider the case of uncertain initial data. Uncertainties from other terms can be
treated similarly in the sG framework, see [33].

Compared with the deterministic problem in [13], there are several new difficulties to overcome. First, the formal proof
of the s-AP property is less obvious, due to the vector form of the scheme. Our proof is based on the observation that
the gPC version of the FP operator £ is the deterministic FP operator Lo conjugated by a gPC version of the translation
operator 7 (see Section 3.3 for details). This observation gives rise to the equilibrium of £, and thus the hydrodynamic
limit of the gPC system follows as € — 0, which allows us to justify the s-AP property. Second, one needs to show that the
resulted Helmholtz and Poisson systems, essential ingredients of the s-AP schemes, are well-defined systems. Indeed these
properties, which are based on the positive-definiteness of the coefficient matrices in these systems, will be proven under
reasonable and mild assumptions. Thirdly, to treat £ implicitly, which is needed for good numerical stability property, it is

, where 1
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necessary to compute the translation operator 7’ which is very expensive if computed directly. We accelerate this compu-
tation dramatically by using a spectrally accurate splitting together with the Fast Fourier Transform. Then the problem is
reduced to the inversion of Ly, which can be easily and efficiently computed by the method for the deterministic Fokker—
Planck system in [19]. As a result, we just need to diagonalize two matrices of size K + 1 in each time step, while the direct
method needs to diagonalize N2 such matrices, where K is the degree of orthogonal polynomials and N, the number of
mesh points in the one-dimensional velocity space.

The paper is organized as follows: in Section 2 we briefly review the hydrodynamic limit of the deterministic problem;
in Section 3 we propose the gPC approximation to the problem with uncertain initial data, and prove the s-AP property of
the gPC-sG method; in Section 4 we give the fully discrete s-AP scheme, prove the positive-definiteness of two coefficient
matrices, and give a spectrally accurate splitting method for the translation operator 7; in Section 5 we demonstrate the
s-AP property and the efficiency of the gPC-sG method by some numerical examples. The paper is concluded in Section 6.

2. The deterministic problem

In this section we briefly review the results for the deterministic problem. The hydrodynamic limit of the system (1.1)
was proved in [11,12]. Here we give a formal derivation of the limit.
Define the moments

n(t,x):/f(t,x, v)dv, ](t,x):/vf(t,x, v)dv, P(t,x):fv@vf(t,x, v)dv. (2.1)
Define the local Maxwellian as
_ 2
M) = o exp(— 00, (22)
T 2

First note that

Lyf=Vy- (Muvv <MLH>> ) (2.3)

which implies that £, is a self-adjoint operator on LZ(R?), defined as the weighted L? space with weight M;!. Denote the
inner product on Lﬁ (R?) by (f,g) = f ngO_1 dv. Then one has the coercivity estimate

“(4)

which implies that the null space of £, is one dimensional, spanned by M,,.
As € — 0 in (1.1), one formally has £, f =0, which implies

2

f\ Luf) = — / M, dv =0, (2.4)

ft, x,v)=n(t, ) My(v). (2.5)
This implies
J=nu, P=nu®u-+nl, (2.6)

where [ is the identity matrix. Integrating the first equation of (1.1) in v against 1, v, one has
on+Vy- ] =0, (2.7)
8t]+VX~P=—%/(v—u)fdv+nvxd>. (2.8)
Then multiplying (2.8) by « and adding it to the second equation of (1.1), using (2.6), one gets
on + Vy - (nu) =0,
(T +knmu) + V(1 +knu @ u) + Vx(p + kn) + knVyd = éAxu,

which is the incompressible Navier-Stokes equations with variable density (1 + «n).
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3. The gPC approximation to the problem with uncertainty

We consider the same system with f and u depending on an extra random variable z:

1
atf‘f‘vxf_vxd"vvfzgﬁuf,

1 1
8tu+Vx~(u®u)+pr—R—Axu:—/c/(v—u)fdv, 31
e €
Vy-u=0,
where f = f(t, x, v, z), u=u(t,x, z). The random variable z with a probability distribution 7 (z) dz, describes the uncertain-
ties in the model. In reality, such uncertainty often comes from initial data, boundary data and parameters in the model
(k, Re). For clarity of the presentation, we only consider the uncertainty from initial data. Uncertainties from other sources
can be similarly treated under the same framework, see [33].

3.1. The generalized polynomial chaos (gPC) expansion

Denote {@(z)}?‘;o to be the gPC basis with respect to 7 (z), which means that ¢;(z) is a polynomial of degree j, and
these polynomials form an orthonormal basis of L2 (57 (z) dz). Denote

fi= / f(2)¢j(2)dz, (3.2)
to be the j-th gPC coefficient of a function f(z). Then f can be approximated by a truncated gPC series
00 K
f@=) fipi@~)_ fipj@:=f Q. (33)
j=0 j=0

When f is smooth, this approximation has spectral accuracy, i.e.,

I = £l = e g, V=1, 34)
The gPC coefficients of the product of two functions f(z) and g(z) can be approximated by using the following expression
0 K
(f&k= Z Sijfigj~ Z Sijkfigj. (3.5)
i,j=0 i,j=0

where S;j, is given by

Sijk = f $i(2)9j(2)r(2)7 (2) dz. (3.6)

This is called the spectral convolution. The gPC coefficients of the quotient of two functions f(z) and g(z) can be approxi-
mated from the relation

[ee) K
Fe= Y Sip(f/8igi~ Y Sin(f/8)ig;. (37)

i,j=0 i.j=0

This is a linear equation for {(f/g),-}{(:(). The coefficient matrix
K
Aj = Z Sijk&j (3.8)
j=0

is symmetric, and positive definite if g¥(z) is positive everywhere. This can be seen by

2

K K
> Aukiti = f @ (Zsiqs(z)) m(z)dz>0, VE#O. (39)

i,k=0 i=0

Thus in such case {(f /g)i}{io is always solvable, and can be solved by any numerical linear equation solver for positive
definite matrices, for example, the conjugate gradient method.
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3.2. Equations for the gPC coefficients

We use a stochastic Galerkin method based on the gPC expansions. We approximate the quantities f and u by a trun-
cated gPC expansion:

K

fe.xv,2)= ka(t X V() XY fillt, x, V(@) = [, x, v, 2), (3.10)
k=0 k=0
K
u(t,x.z) = Zuk(t XP(2) ~ Y up(t, )i (2) = uk(t, x, 2). (311)
k=0 k=0

Substituting these approximations into (3.1), multiplying by ¢;(z) and integrating with respect to 7 (z) dz, one gets

1
dfj+v-Vefj—Va® - Vyfj= —(cuf"n,

1
B+ Vy- @ @uf); + Vipj - Axu] —K/((V u®y 1y dv, (3.12)
Vx “Uj= 0,
where the sub-index j=0,..., K. This is a deterministic system of the gPC coefficients {fJ}K o and {u]}
With a chosen K, for a function g = g(z) ~ gX, we introduce the notation
g=(80.....80)".
o . K (313)
A(g) is asize K 4 1 matrix defined by A(g);j = Z Siik8k-
k=0
Then the system of gPC coefficients can be written as
- - = 1= -
Of+v-Vif —Vy®-V, f= Eﬁﬁf’
(i - . - 1 iy 1 i\ T .
0D + 0, (AVTD) + 0, AVTD) 4 0P — A =~ /(v,- —ADYfdv, i=1,2, (3.14)

Vy-1u=0,
where £ is the gPC version of the Fokker-Planck operator
Li(F) = Avf + 0y, (V1 ) + 0, (v2 ) = 0, (AD ) = 9y, (A ), (315)
and AD | A® are given by
AD = AuD), A = Au®), (3.16)
and a term like AV or ADF is interpreted as a matrix-vector multiplication.

3.3. The structure and coercivity of Eﬁ

We will analyze the structure of L~ and_give a coercivity result as a generalization of (2.4). We begin with introducing
the gPC version of the translation operator 7 on [2(R2, RK+1) by

Ta(H) =exp(=ADa,, — APd,,)(f). (3.17)
In other words, ’f,j(}) is the solution at s =1 of the hyperbolic system
8s8(s.v) + AVa, g+ AP3,,E=0, £0.)=f(). (318)

Note that this system is hyperbolic because AD AD are symmetric. It is easy to see that 7; is a unitary operator, i.e.,
f72,f Togdv = ff gdv. We first prove the following lemma:

Lemma 3.1.

Taldv, (V1 ) + 8y, V2 )] = 8y, (VT3 ) + 0v, (va T3 ) — (AD 8y, + AP0,,) 75 f (3.19)
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Proof. Let g(s, v) be the solution of the hyperbolic system (3.18). Then

35[0y, (v18)]
=y, [vi(—=AD,, — APd,,)g]

. . (3.20)
=0y, [(=ADV 3y, — AP9,,)(v18) + AVg]
=(—ADd,, — AD9,)d,,(v18) + AV o, &
Writing a similar expression for the second component of v and adding together, one gets
35[0y, (V1) 4 v, (v28)]
(3.21)

=(—ADd,, — AP 9,8y, (vV18) + v, (v28)] + (A3, + APy, g
Then
353y, (V1) + By, (v28) — s(AVd,, + AP d,,)8]
=(—ADd,, — AP, )3y, (V18) + 3y, (v28)] — s(AV 3y, + AP d,,)d58 (322)
=(—ADd,, — AP, )3y, (vV18) + 3y, (v28) —s(AV 3, + AP d,,)8]

Since the function dy, (v18) + dy, (v28) — s(ADd,, + A@3,,)8 evaluated at s =0 is dy,(v1f) + dy,(v2f), and it satisfies
the hyperbolic system (3.18), we get the conclusion by the definition of 7; (RHS of (3.19) is just this function evaluated at
s=1). O

Theorem 3.2.

1

2 A1
Ly=TalyT; . (3.23)
Proof. By Lemma 3.1 and the fact that the Laplacian A, commutes with :E, one gets

Taly=LaTa. (3.24)
which is the desired conclusion. O
Define
(f. 8= / (T ) - (T 'oMy  dv, (3.25)
where Mo = ;- exp(—%). It is clear that (f, f); is positive if f 7&6, and tl}ui (-.+)i is an inner product on L2(R?, R¥*T),
defined as the subspace of L2(R%, RK*1) consisting of functions f with (f, f); < oo. This space is the vector analog of

L2(R?) defined in Section 2.
From

(f La&)i= / T (T LMy dv = / T (LT Mg dv, (3.26)
and the self-adjointness of Lo, it is clear that £y is self-adjoint on L2 (R, R¥F1). Also, it follows from (2.4) that

TF
My

which is a vector analog of the coercivity estimate (2.4). From (3.27) it is easy to prove the following theorem:

2
dv <0, (3.27)

<f,5af>a=f7’a‘17-(25%ﬁ‘1f)mgl dv:—/Mo

Theorem 3.3. The null space of/:'ﬁ is given by

M(v) = T3(MoC), (3.28)

2 -
where Mg = % exp(—‘%), and C is any constant vector.
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3.4. The hydrodynamic limit of the gPC system

Based on Theorem 3.3, we formally derive the hydrodynamic limit of the gPC system (3.14), and show that the limit is
the gPC approximation to the limiting Navier-Stokes system (2.9), which means that the gPC approximation (3.14) is s-AP.
Define the moments of f by

ﬁ:/]‘dv, j:/.vfdv, ﬁ:/v@v}dv. (3.29)
As € — 0, from (3.14) one formally has Eﬂ]‘ =0, which implies

Fv)=M(v) = T3 (MoC), (3.30)
by Theorem 3.3. Substituting into (3.29), one gets

ﬁ:/M(v)dv:E,

j(i)zfviM(v)dv=A(i)ﬁ, i=1,2, (3.31)
oo _ o1 L

Pw):/vajM(v)dv=8un+§<A(')A<D+A“>A“>>n, i,j=12,

which are consistent with the expression of J, P in the deterministic case (see (2.6)). Integrating the first equation of (3.14)
against 1, v one gets

Qi+ Vy- ] =0,
o I 1 L (3.32)
8tj(’)+Vx~P(‘)—aniCI>=—E/(vi—A('))fdv, i=1,2.

Substituting (3.31) into the above equations and doing proper linear combinations, one has

0l + Vy - (An) =0,
K
=

@D + 1 ADR) + v, - [AUD + 5 AD A+ AAD)i) (333)

R R N 1 (i .
+ 0y (P + k1) 4+ kndy, ® = EAXU(I)’ i=1,2.

Note if one inserts the gPC ansatz (3.10) and (3.11) with definitions in (3.29) into the Navier-Stokes system (2.9) and
conducts the Galerkin projection, one gets exactly (3.33). Thus the s-AP property of (3.14) is justified.

4. The fully discrete s-AP scheme for the system with uncertainty

For simplicity of notation, in this section, an expression of the form ¢ + B where c is a scalar and B is a matrix is
interpreted as cI + B, where [ is the identity matrix.

In order to get a first order AP scheme for the system with uncertainty, we follow the steps of the deterministic AP
scheme [13]. Starting from (3.14), we first give an outline of the scheme, and then provide justifications in the subsequent
sections.

STEP 1: Integrating the first equation of (3.14) over v,

i(ﬁk“ — ity = —/v Vyfkdv. (4.1)
At
Then one gets nkt1,

STEP 2: We adopt the idea of the projection method for the Navier-Stokes equations. We first solve the second equation
of (3.14) with the pressure term being Vyp¥, and then solve for the increment of p. Multiplying the first equation of (3.14)
and integrating over v, combining with the second equation of (3.14), one gets

11—«

Alt(j* —J=- / vV - Vyfldv — kv, d — [J* — A@EE*, (4.2)

1 2 N o . R o 1-— - R N
il ik) + Vi pk — Agll* = —Vy - [AGEY) ® TF] + To‘xu* — A, (4.3)
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where o € (0, 1) is a fixed parameter to be chosen. Only a part of the stiff term 1%”‘(]* — A@*Hu*) is contained in this
step, and another part is contained in STEP 3. The purpose of this is to make sure that as € — 0, the equation j: A
holds at each step. Eliminating J* one gets,

—k

1 o u o N
(B1 — — A" = — — Vi - [A@U") ® U]

Re At (4.4)
— ik + ﬂ(]k - At/ V® VVyfhdv — AtV D),
e+ (1—a)At
where
1 1—-« )
B = — —KA k+1 . 4.5
=t era—wa AT (43)

This is a system of the Helmholtz equation, whose coefficient matrix B; is symmetric positive definite under reasonable
and mild assumptions on 7i**! (given in Section 4.1). Solving it by the conjugate gradient method to get i*, and then
substituting the result of i* into (4.2), one gets J*. .

STEP 3: To solve for the increment of p, make u¥*! divergence-free, and include the other part of the stiff term %( =
A@Yik*1) one has

1 (j** _ j*) _ _%['j** _ A(ﬁk+1)ﬂk+1],

At (4.6)
T ki1 ox Sk+1 =k O = Sk+1y2k+1
E(u —Uu*) + Vi(p —P)ZEK[J —AMTHuL
Eliminate J**,
=1 1 « ] 1 Skbl =k
U+ | =+ =0+ kAMT)) | (= + D)AtV(p™ — DY)
At € At € (4.7)
[ % aseady] (s Da o+ Y |
Tl At € At € € ‘
To solve for u**1, first take divergence:
Vi BV — ) = v | [ L+ Casea@ ] (ot D L (48)
X X At F A e At € € ’ '
with
1 « Sk 11«
By=|—+ —(1+KkA@*! — 4+ ). 49
) [At+€<+ ( ))} (i + D (49)

This is a system of the variable coefficient Poisson equation for (p*¥*! — p¥), whose coefficient matrix is symmetric positive
definite under reasonable assumptions on 7i**t1 (given in Section 4.1). Solving it with the Neumann boundary condition

a(b’k+] _ "k)

=0 410
v ’ ( )

Q2

by the conjugate gradient method to get p**1, and then substituting back to (4.7), one gets #*+1.
STEP 4: To get f**! we solve the first equation of (3.14) with the stiff term L;f treated implicitly, using the ii**!
obtained above:

flt— gk “k 1z
V-V =DV, ==L [ (411)
At €
Using the relation q;, = 7}257;_1 (where we omit the index k + 1 on i), one gets
Fetl _ o720 & Ay-17-1 f* “k “k
f =€Tﬁ(E—£a) T; E—%fo +Vi® -V, f*]. (4.12)

The computation of the operator 7’3 and 71&’] is given in Section 4.2, and the inversion of (Ai[ — /:‘6) can be done by the
same method as the deterministic case [19] (see the Appendix for details), since 26 is the operator Ly acting on each gPC

mode. Thus one can get f¥+1, and get j*+! by taking moments of fk+!.
The second order AP scheme can be derived in the same way as the deterministic case, see [13] for details.
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4.1. On the Helmholtz equation and the Poisson equation

In STEP 2 and STEP 3 one needs to solve a system of Helmholtz equations and a system of Poisson equations respectively.
We give the proof of positive definiteness of the coefficient matrices of these equations under reasonable assumptions.
In STEP 2 the system of Helmholtz equations for #i* has the form (we omit the time step indexes)

1 - -

(B1 — R—eAx)U(X) =g(x), (413)
where B is defined in (4.5). Define the LHS of (4.13) as B (i), and then B; is an (unbounded) operator on the Hilbert
space L2(Q, RK*1). B; is symmetric since

< B] (ﬁ), \7V >

K

1- K1
- / D e SO0 + Y (5 — oo Axik(0) | W) dx
k=0

A e+ (1—-a)At Re
i,j,k=0
K 1 1 (4.14)
= / 7 Uk W) + — Vi) - Vewg (x) ) dx
At Re
k=0
+ 1_—Ol//nk(x 2ufx, WX (x, 2)7 () dzdx
€+ (1 —a)At ’ ’ ’
for i, w € H} (2, RK+1).
By Poincaré’s Inequality,
[ vuwiax=c [ ook (415)
for some positive constant C; depending on €2, the x-domain. Then, under the assumption that
nf(x,z) > 81, (4.16)
where
1+ CiAt/Re)(e + (1 —a)At
5, = IHCIAYROE+ A —)AD) (417)

(1—a)At
one can see that B is positive definite. The assumption (4.16) is reasonable since nX (x, z) is an approximation of n(x, z) > 0
with a spectral accuracy (see Remark 4.1 for more details).
In STEP 3 the system of Poisson equations for ii** has the form
V- (BaVii(x)) = g(x), (4.18)
where B is defined in (4.9). Define the LHS as B, (i), and then B, is an (unbounded) operator on the Hilbert space
L2(©2, RK+1), B is symmetric since

< Bz(a), 17V >

K
= f D (Vx- (B jk (0 Vi j(x) i (%)) dx
j.k=0
K
=— / D Ba k() Vit j(X) - Vwy(x) dx

Jj.k=0

for i, w € H)(Q, RX*1). Similar to the case of B;, one can show that the matrix [% +£qa +/<A(ﬁ))] is positive definite
if

nX(x,z) > =8y, (419)
where
At 1
P T (4.20)
aKk At K

This assumption is also reasonable due to the positivity of the exact solution n(x, z) (see Remark 4.1 for more details). Then
one can deduce that the inverse matrix in the definition of B, exists, and B; is also positive definite. Therefore the operator
B, is negative definite.
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Remark 4.1. In general the numerical solution nX (x, z) is not necessarily positive everywhere. However, since the exact so-
lution n(x, z) is positive everywhere, and the gPC approximation is spectrally accurate (based on the smoothness of n(x, z)),
it is expected that (4.16) and (4.19) are easily satisfied if K is reasonably large.

The loss of positivity is a pitfall of any spectral method, with no exception to the gPC method. We did not encounter any
problem in this paper. If positivity is necessary (for example, if one considers a more complicated model where n enters into
the definition of drag coefficients), one might need to use some positivity-preserving techniques, such as the one developed
in [32], to fix the problem. This will be studied in a subsequent work.

4.2. Computing T numerically

In STEP 4 it is required to compute the operator 75 = exp(—A(Ma,, — A®3,,). If one computes it directly by the discrete
Fourier transform, then one needs to multiply exp(—iA®M&; —iA@Ey) on each Fourier mode (£1,&>). Since the matrices
ADM and A® do not commute in general, in order to compute these matrix exponentials, one has to diagonalize the matrix
(AMg; 4+ ADgy) for each (&1, &). Thus one needs N2 times of diagonalization of matrices of size K + 1, where Ny is the
number of mesh points in one dimension of the velocity space. This can be extremely expensive if N, and K are large. Here
we introduce an operator splitting

exp(—AMVa,, — AP, f ~exp(—ADVd,,) exp(—A®d,,) ] (4.21)

In general, on the Fourier mode (£, &), the difference between the matrices exp(—iAMg; —iAP &) and exp(—iAME)) x
exp(—iA@ &) can be of order 0(1) since the commutator of A and A® can be of order 0(1). However, we will prove
that under smoothness assumptions, the splitting (4.21) has spectral accuracy and show that it saves the computational cost
of 7; dramatically. By saying that an approximation has spectral accuracy, or an error is spectrally small, we mean that the
error of the approximation in L2 norm is less than IE—% for any m > 1. Our accuracy result is

Theorem 4.2. Assume that u(z) = uX is sufficiently smooth in z, f(v, z) = X is sufficiently smooth in v, z. Then the splitting (4.21)
has spectral accuracy, namely,
1

exp(~AVdy, — ADdy,) f — exp(—AMdy,) exp(~APy,) f = 0

), vm=>1, (4.22)

where m depends on the regularity of u and f.

To prove the theorem, we need the following lemma concerning the spectral accuracy of the gPC approximation of the
linear transport equation:

Lemma 4.3. Consider the equation

dg+u-Vyg=0, gls—o=2g’, (4.23)
where g = g(s, v, 2), u(z) = uX(2), and its gPC approximation

g+ AW - VyE=0, gls=o=(g)", (4.24)

where the matrix A(u) acts on g by matrix multiplication as if g is written in the vector form g (see (3.13)). Suppose u is sufficiently
smooth in z and g° is sufficiently smooth in v, z. Then g|s—1 as an approximation of g|s—1 has spectral accuracy.

Proof. Denote Pk as the projection onto the gPC approximation space. Then Py g satisfies

dsPxg+ Px(u-VyPgg) + Pg(u-Vy(—Pg)g)=0. (4.25)
By the definition of A(u) in (3.13), one can see that

A(u)-Vyg=Pg(u-Vyg). (4.26)
Thus

9s& + Px(u-v,g)=0. (4.27)
Take the difference between (4.25) and (4.27) one gets

ds(Pxg — 8 +AW) - Vy(Pxg— &) + Px(u-Vy(I—Pg)g) =0. (4.28)

Since Pxg =g = (g%K at s =0, one solves the above equation as
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1
(Pxg —8)ls=1=— / exp(—(1—=1)A) - Vy)Pg(u-Vy,(I - Pr)g(t,v,2z))dr. (4.29)
0

Since g(s,v,z) = g°(v — su(z),z) and g% u are sufficiently smooth, the higher order v, z-derivatives of g are bounded
in LSOC([O,l],L‘Z,,Z). Thus V,(I — Pg)g is spectrally small in the same norm, and so is Pg(u - V,(I — Pg)g). Since
exp(—(1 — t)A(u) - Vy) is unitary, one concludes that (Pxg — g)|s—1 is spectrally small. Then one can get the conclusion
since (Pgg — g)|s=1 is spectrally small due to the smoothness of g|s—1. O

Proof of Theorem 4.2. One notes that the previous lemma implies that

exp(—ADd,, — AP, f — fX(v —u(2),2) (4.30)

is spectrally small, where the first term is interpreted as a function of v, z. Also, by taking u = (0, u®), the lemma implies
that

exp(—APd,,) f — fX(v1,v2 —u@(2),2) (431)
is spectrally small. Then, by taking u = (u", 0), the lemma implies that
exp(—ADdy,) exp(—APa,,) f — X (v1 —uP(@).v2 —u®(2). 2) (4.32)
is spectrally small. Then combining (4.30) and (4.32) the theorem is proved. O
Thus if one computes ﬁ by the RHS of (4.21), then at most a spectral error is introduced. The RHS of (4.21) can
be computed by using the discrete Fourier transform. For example, the operator exp(—A(”avl) is the multiplication of

exp(—iAME) on the Fourier mode &;. By diagonalizing the matrix A", all such matrix exponentials are easily computed.
Thus, with this splitting, only two (instead of Nﬁ as in the direct method) matrix diagonalizations are required.

5. Numerical results

In the numerical tests in this section, the x-domain is [0, 1] x [0, 1], and the no-slip boundary condition for u is taken.
We take the parameters ¥ =2, Re = 1000, and ®(x) = x, the gravity field. The random domain is taken as I, =[—1, 1] with
the uniform distribution, except for the last example, where I, = (—o0, co) with the normal distribution A/(0, 1). For the
stochastic Galerkin method, we take

K=6, Ny=128, N,=32, R,=7, At=1/2560. (5.1)
The mesh sizes are given by
1 2R
Ax=—, Av=-"Y (5.2)
Ny Ny

The At is about 0.18?—:, which satisfies the CFL condition for the kinetic flux term v - Vi f. For the problems in subsec-
tion 5.2, the total time t is taken as 2000 time steps, which is about t = 0.39.
The mesh points of the x-domain and the v-domain are defined by

1 o1 .
Xi’j:<(l+§)AX,(J+§)AX), 151207"'7NX_1
1 : (5.3)
v,;]:(—Rv+(i+§)Av,—Rv+(j+§)AV>, i,j=0,....,Ny—1

The kinetic flux term v - Vy f and the forcing term Vy® -V, f are numerically approximated by the second order upwind
scheme with the minmod slope limiter. Other flux terms are approximated by the centered difference scheme.
Given a function g(z) = lefzo grdr(2), the expectation value is given by go and the standard deviation is given by

[—~K 2
k=18k-

Given the bulk density n(z) = Z,’f;o n,®(z) and the momentum J(z) = lefzo Jk®r(2) of the particles, the bulk velocity
of the particles uP(z) ~ Z,’fzo u,’: ®y(2) is computed by solving u,’: from the linear equations

AmuP = J, (5.4)

where A(n) is defined in (3.13). It is easy to check that the matrix A(n) is symmetric positive-definite if n(z) is everywhere
positive. Thus uP can be solved from this set of linear equations. In all the numerical experiments we conducted in this
paper, A(n) is always invertible. However, the gPC method does not guarantee positivity. To deal with the positivity issue,
see discussions in Remark 4.1.
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—— =107 |]
=107
—— =107 |3
=10 |]
=107 |3

[\vec{f}-\vec{M}||

Fig. 1. The s-AP property: time evolution of | f — M| measured in L{°(L? ,), e =1073,1074,107%,107%,1077.

5.1. The s-AP property

To verify the s-AP property of the stochastic Galerkin method, we take initial fluid velocity

U= (x— 0.5, —(x1 — 0.5)) - 1000(1 4 0.22) - [(x; — 0.5)> + (X2 — 0.5)?]

) ) (5.5)
-exp[—100((x1 — 0.5)“ + (xo — 0.5)9)],
and particle distribution as the Maxwellian with density
n=0.5—0.4arctan[10(x; — 0.5)]/(t /2), (5.6)
and bulk velocity % = —u. Notice that this is different from the equilibrium, which is given by a Maxwellian with bulk

velocity u. We observe the time evolution of the difference between f and the corresponding equilibrium M = ﬁ,(Moﬁ)
with 71 = [ fdv for different values of € (see Section 3.3 for related definitions). The difference is measured in L;’“(L?,’Z).

The result is shown in Fig. 1. One can clearly see that f is driven to M as t increases, until ||f — 1\71|| =0(e).
5.2. Problems with random initial data

5.2.1. Example 1: random initial fluid velocity

We take the initial fluid velocity the same as (5.5) and the particle distribution as the equilibrium with density as in (5.6)
and bulk velocity the same as the fluid velocity. With this initial data, the fluid near the center of the domain is rotating
clockwisely, and the particle density has the tendency of falling to the left bottom due to gravity, as well as the tendency
of diffusion due to the gradient of the density.

The expectation and standard deviation of the fluid velocity u and the macroscopic quantities of the particles are shown
in Figs. 2, 3, 4 (for € =1, 0.01, 1078 respectively).

One can clearly see that for € =1, the fluid velocity and the particle bulk velocity differ much. From the expectations of
n and uP one can clearly see that the particles are falling down (second component of uP) and there is a strong diffusion of
the particles due to the gradient of the initial density (first component of uP). The randomness on the initial bulk velocity
and fluid velocity have little effect on the particle density and bulk velocity afterwards.

For € =0.01 the fluid velocity and the particle bulk velocity are very close but not the same; for € = 108 they look the
same. Also, in these two cases one can clearly see that the fluid together with the particles are rotating clockwisely, while
for € =0.01 there is still some visible kinetic effect which is smoothing, compared to the € = 10~8 case. The s-AP property
is verified because (1) smaller € makes the fluid velocity and the particle bulk velocity closer, (2) the solution with € =0.01
is close to the solution with € = 1078, which can be viewed as the solution of the limiting system since € << At, Ax.

One can also see that in all three cases, the fluid velocity is sensitive to the initial uncertainty, while for the particle
density and bulk velocity, they are insensitive to the initial uncertainty for € =1 case, and sensitive for the ¢ = 0.01,
10~8 cases. The reason for the insensitiveness in the kinetic regime is that the interaction between the particles and the
fluid is weak, and the kinetic diffusion effect and the gravity dominate the motion of the particles.
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Fig. 2. Example 1: € = 1. Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components), particle

bulk velocity % (two components).

Sn
0.02
0

0.2 04 06 08

En
0.8]
0.6}
0.4]
0.2

0.2 04 06 08

Eu1 Su1
08 ——— 0.04
. .
i1 I— | 002
0.2 — .
02 0.4 06 08 02 0.4 06 08 0
Eu2 Su2
- - 0.04
0.8 .
8:2 - . : 0.02
0.2 .
02 0.4 06 08 02 0.4 06 08 0
Eu1 Su1
L . 0.04
0.8 .
82 - j 0.02
0.2 .
T 0
02 0.4 06 08 02 0.4 06 08
Eu2, Su2
P . 0.04
0.8 .
5l = : 0.02
0.2 .
0

0.2 04 06 08 0.2 04 06 08

Fig. 3. Example 1: € = 0.01. Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components), particle
bulk velocity % (two components).



918 S.Jin, R. Shu / Journal of Computational Physics 335 (2017) 905-924

En
u - io.os
02 04 06 08 0.4 06 08 0
Eu1 Su1
08 0.4
o — 0.2
0.4 - 0
0.2 -02
02 04 06 08 -04 2 04 06 08
0s Eu2 04 Su2
: 0.2
06
0.4 “» 0
0.2 -0.2
02 04 06 08 -04 2 04 06 08
Eu1 Su1
os 0 0.4 b
06 - 8.2
0.4 -
0.2 -02
02 04 06 08 —04 2 04 06 08
Eu2 Su2
o5 P 0.4 b 0.05
- 0.2 :
0.6 .
0.4 “» 0 .
0.2 -02
02 04 06 08 -04 0

0.4 06 08

Fig. 4. Example 1: € = 1078, Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components),
particle bulk velocity < (two components).

Sl

We also compare the solution by the stochastic Galerkin method with the solution by a stochastic collocation (sC) method
with 10 Gauss-Legendre collocation points. The results are compared at the 1d slice x; =0.55 and shown in Fig. 5.

One can see that the expectations computed by the two methods agree very well, while some standard deviations have
some discrepancy due to their small magnitude.

To compare the efficiency of the sG method and the sC method, since the exact solution is expected to be smooth, one
expects that the sG method with degree K polynomials will give the same accuracy as the Gauss-Legendre sC method
with K collocation points in each random direction. Since the sC method is non-intrusive, one expects that for 1d random
space sC is more efficient than sG. However, if one considers a d-dimensional random space, then sG requires (K:{d) basis
functions, while sC with tensor grids requires K¢ collocation points. From this one can see that sG can be much more
efficient than sC if d is large. However, to seriously compare the efficiency of the two methods in very high dimension, one
needs to utilize sparse grids in both methods. This is out of the scope of the paper.

5.2.2. Example 2: random initial particle density
We take initial fluid velocity as zero and particle distribution as the equilibrium with density

n=0.5—0.4arctan[10(x; — 0.5+ 0.1z + 0.2x2)]/(7t /2), (5.7)

and bulk velocity as zero. The particles still tend to fall to left bottom, and diffuse, and as a result, the fluid will be forced
to rotate counter-clockwisely.

The expectation and standard deviation of the fluid velocity and the macroscopic quantities of the particles are shown
in Figs. 6, 7, 8 (for e =1, 0.01, 10~8 respectively).

For € =1 one can see the expected behavior of the particles, as well as the rotation of the fluid. Notice that the fluid
velocity is much smaller than the particle bulk velocity, and their shapes do not look similar. This is because for € =1 the
interaction between the fluid and the particles is weak. Also one can see the randomness on the initial density propagates
into the particle bulk velocity and the fluid velocity.

As € getting smaller, one can clearly see that the fluid velocity and the particle bulk velocity get closer, and they are
rotating counter-clockwisely. Also, the solution with € = 0.01 is close to the solution with € = 1078, This verifies the s-AP
property.

In all three cases, the particle density and bulk velocity are sensitive to the initial uncertainty, while the fluid velocity
becomes sensitive only when ¢ gets small (¢ = 0.01,10~8). This is because there is no uncertainty in the initial fluid
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Fig. 5. Example 1: at x; = 0.55. Upper: € = 1; middle: € = 0.01; lower: € = 10~8. Curve: collocation; asterisks: Galerkin. Blue: expectation; red: standard
deviation. From left to right: particle density n, fluid velocity u (first component), particle bulk velocity % (first component). Some standard deviations are
multiplied by constants to make them easy to observe, as noted on the figure. (For interpretation of the references to color in this figure legend, the reader
is referred to the web version of this article.)

velocity, and only when € is small, the interaction between the particles and the fluid is strong enough to propagate a
significant amount of the initial uncertainty from the particles to the fluid.

5.2.3. Example 3: random initial particle density with the normal distribution
In this example, the random variable Z obeys the normal distribution N'(0, 1). We take initial fluid velocity as zero and
particle distribution as the equilibrium with density

n=0.5—0.2arctan[10(x; — 0.5+ 0.1z + 0.2x3)]/ (77 /2), (5.8)

and bulk velocity as zero. This initial data is similar to Example 2, so one expects similar physical behaviors. The expectation
and standard deviation of the fluid velocity and the macroscopic quantities of the particles are shown in Figs. 9, 10, 11 (for
€ =1,0.01,10~8 respectively). One can see that the result is similar to Example 2. One difference is that the standard
deviations of Example 3 are smoother than the corresponding quantities in Example 2. This is because the Gaussian random
variable Z ranges in (—oo, 00), but the uniform random variable z ranges in [—1, 1]. In the initial data the random variables
appear as the position of the sharp gradient of n. Therefore with a larger range of z, the uncertainty is less concentrated in
the x-space.



920 S.Jin, R. Shu / Journal of Computational Physics 335 (2017) 905-924

.

0.2 04 06 0.8 04 06 08
Su1 x 1072

Eu1

0.4 06 0.8
Su2

0.2 04 06 08
Eu2

0.02
02 04 06 08
Eulp

0.8
0.6
0.4
0.2

-0.02

0.4 06 08

Sutp 0.03

0.02
0.01

0.2 04 06 08 04 06 08
Eu2 Su2
P ° 0.03
) 0.02
: 0.01
0

02 04 06 08 04 06 08

Fig. 6. Example 2: € = 1. Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components), particle
bulk velocity % (two components).

En
0.1
0.2 04 0.6 0.8 0.4 06 0.8 0
Eu1 Su1
0.8 0.02
0.6
04 0.01
0.2
02 04 06 08 0
Eu2 Su2
0.8 0.02
0.6
0.4 ‘ll' 0.01
0.2
02 04 06 08 0.4 06 0.8 0
Eulp Sulp
T 0.02
0.01
02 04 06 08 0.2 04 0.6 0.8 0
Eu2p Su2p
. 0.02
3 0.01
0

0.2 04 06 0.8 0.2 04 06 08

Fig. 7. Example 2: € = 0.01. Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components), particle
bulk velocity % (two components).



Fig. 8. Example 2: € = 1078, Left column: expectation. Right column: standard deviation.

S.Jin, R. Shu / Journal of Computational Physics 335 (2017) 905-924

En

0.2 04 06 0.8
Eu1

0.2 04 06 08
Eu2

0.2 04 06 0.8
Eulp

0.2 04 06 08
Eu2p

02 04 06 08

particle bulk velocity 1 (two components).

n

Fig. 9. Example 3: € = 1. Left column: expectation. Right column: standard deviation. Rows:
bulk velocity % (two components).

En
0.8 06
0.6
0.4
0.2 0.4
0.2 04 06 08
Eu1
0.8 [ "] W 0.01
0.6
04 0
0.2 -0.01
0.2 04 06 08
Eu2
0.01
Lo
_— i -0.01
02 04 06 08
Eulp
0.8 0.2
0.6
0.4 0
0.2 -0.2
0.2 04 06 08
Eu2p
0.2
0
-0.2

0.2 04 06 08

si?:’-’oﬁ

04 06 0.8

0.03
: 0.02
- 0.01
' 0

04 06 0.8

0.03
: 0.02
: 0.01
' 0

04 06 08
Sulp

0.03
| 0.02
: 0.01
' 0

04 0.6 08
Su2p

08 0.03

0:6 . 0.02

o¢ P

02 0.01
0

0.2 04 06 08

0.06
0.8
0.6 0.04
0.4
0.2 0.02
0

04 06 0.8
su x 1073
2
0.8
0.6 1
0.4
0.2
0.2 04 06 08 0 "
Su2 x 10
- 2
1
0

0.2 04 06 0.8
Sulp

0.03
0.02
0.01

0

02 04 06 08

Su2p 0.03
j 0.02
: 0.01

04 06 08 0

Rows: particle density n, fluid velocity u (two components),

particle density n, fluid velocity u (two components), particle



922 S.Jin, R. Shu / Journal of Computational Physics 335 (2017) 905-924

Sn
0.1
. 0
0.2 04 06 08

-3
Sul x 10
4 15

10
5
0

En

0.2 04 06 08
Eu1

0.05

-0.05

0.2 04 06 08

Su2 x 107
15

10

0.2 04 06 08
Eu2

005 (g

5

. . . . -0.05 0
0.2 04 06 0.8 0.2 04 06 0.8 73
Eulp Sulp x 10

cooo
[SEeX-Y
o ¢ ¢
OoO« ooo OO0«
[SE))

0.8 0.05 —— o
0.6
0.4 0 5
0.2

-0.05 . 0

0.2 04 0.6 0.8 02 04 06 0.8
Eu2p Su2p x107

0.8 0.05 _ ,
0.6 :
0.4 0 . 5
0.2 )

-0.05 0

02 04 06 08 02 0.4 06 0.8

Fig. 10. Example 3: € = 0.01. Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components),

particle bulk velocity 1 (two components).
Sn

n
0.05
0.2 04 06 08

0.2 04 06 08
Eu1

Su1

0.05 0.02

0.01

-0.05
0.2 04 06 08

02 04 06 08

Eu2 Su2 0.02
08 0.05 '
0.6
04 - 0 0.01
0.2
__ -0.05 0
0.2 04 06 0.8 0.2 04 06 0.8
Eulp Sulp
0.02
0.8 0.05
e 0 0.01
0.2
-0.05 0
0.2 04 06 0.8 0.2 04 06 0.8
Eu2p Su2p
0.8 0.05 . 0.02
0.6 .
04 - 0 ) 0.01
0.2 .
0 o -0.05 0

02 04 06 08 02 0.4 06 0.8

Fig. 11. Example 3: € = 1078, Left column: expectation. Right column: standard deviation. Rows: particle density n, fluid velocity u (two components),
particle bulk velocity % (two components).



S.Jin, R. Shu / Journal of Computational Physics 335 (2017) 905-924 923

6. Conclusion

In this paper we derive a stochastic Asymptotic-Preserving (s-AP) generalized polynomial chaos expansion based stochas-
tic Galerkin (gPC-sG) method for a kinetic-fluid model with multiscales and uncertainty, which models disperse two-phase
flows. We study the structure of £, the gPC version of the Fokker-Planck operator, give a coercivity estimate of £ and de-
termine the null space of £. With these properties of £ we derive the hydrodynamic limit of the gPC approximation of the
kinetic system as the gPC approximation of the limiting Navier-Stokes system, which justifies the s-AP property. The coeffi-
cient matrices of the Helmholtz equations and the Poisson equations arising in the method are proved to be positive definite
under reasonable assumptions. In the implicit treatment of £ one needs to compute the gPC version translation operator 7,
which will cost N‘z, matrix diagonalizations of size K + 1 if computed directly. We introduce a spectrally accurate splitting
method which only requires two matrix diagonalizations, thus significantly enhanced the efficiency of the algorithm. The
developed method allows us to simulate multiscale kinetic-fluid two-phase flows with uncertainty with spectral accuracy in
the random space, and allows coarse meshes and large time steps even in the regime of small mean free path.

Several related problems are still open:

1. How to prove the regularity of the exact solution in the random space? This is the first step towards proving the
spectral accuracy of the gPC-sG method. Papers [11,12] give estimates on the solution by using the entropy methods.
However, since the z-derivatives of f are not necessarily positive everywhere, one cannot use 9, f log(d, f) as an entropy
since log(d; f) may fail to be well-defined. Therefore their methods no longer work in our case and one would prefer the
L? energy estimate [33].

2. This is the beginning of the study of such problems with uncertainties. While this paper studied uncertain initial data,
uncertainties may also come from boundary data, ®, k and Re. Since these quantities do not affect the equilibrium of the
FP operator, one can extend our gPC-sG method to incorporate them into the method as was done in [33]. But they remain
to be done for problems of application interests to see how these uncertainties will affect the dynamics and statistical
moments of the physical quantities.

3. Other two-phase flow models, for example, the compressible flows [15] or the variable density incompressible flows
[14], will also be studied in our future work.

Appendix A. Inversion of the deterministic operator £,

Here, for readers’ convenience, we give a review of the method of inversion of the deterministic operator £, proposed
in [19]. £, can be written as

Luf =+/MyLyh, (A1)
where

_f o1 o _h

"= P AR (MV<¢M—>> (A2)

and M, as defined in (2.5). The key observation is that the operator £, is symmetric in L‘z,. This symmetry can be preserved
by the spatial discretization

VMi 1+ /Mij—1+ /Mg, + Mi1
1/Mi,j

where the subindex u of M, is omitted. Note that the discrete operator satisfies the well-balanced property L, (+/My) = 0.
If one uses this spatial discretization to solve an equation

(@—Lu)f =g (A4)

where a > 0 is a constant, then the resulting system of linear equations is symmetric positive definite, and one can solve it
by the Conjugate Gradient method.

- 1
(Lyh) j= 2 hij1+hij—1 +hiz1j+hicj— hij), (A3)
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