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Introduction
Nowadays, as a classical problem, the numerical modeling of elastic wave propagation can
be done reliably and efficiently in a large number of cases. However, for heterogeneous
media and when the domain of propagation is large compared to the involved wavelengths
and to the characteristic length of heterogeneities, accurate and efficient simulations
of wave propagation phenomena still remain a challenging task. The case where the
geometries of interior physical interfaces of heterogeneities are complicated, for instance
the polycrystalline materials, and the 3D case are even more problematic. Therefore, the
research field for the development of effective solvers is still active and it is also important
to compare and assess the existing methods that have already proved their effectiveness
in simpler cases.

The purpose of the paper is to present some comparisons and analyses between a space
discontinuous Galerkin (dG) method and a time discontinuous space—time Galerkin
method, hereafter named the time dG method. Both methods use discontinuities of
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unknown fields to ensure the stability but in different ways leading to different conse-
quences.

The time dG method considered herein is a displacement and velocity two-fields
method, which is a specific case of a general time discontinuous space—time finite ele-
ment method for the second order hyperbolic elastodynamic equations developed by
Hughes and Hulbert [1-3]. In the weak formulation of the general method, additional
stabilizing terms of least-squares type are introduced so it can be viewed as a Petrov—
Galerkin method. However, these least-squares terms are not necessary for the stability
of the method and can be omitted. Without these terms, we get a time discontinuous
Galerkin method. In this case, the only appropriate definition of upwind fluxes (due to
the causality), together with the use of the elastic energy inner product to enforce the
displacement—velocity compatibility, is sufficient to make the time dG method stable (see
“Displacement—velocity two fields time dG method” section). By choosing specific space—
time elements, the time dG method can be finally written as a time-stepping scheme and
results in an implicit solver. As one important advantage, the method provides an appro-
priate framework to develop adaptive computing as it remains unconditionally stable even
if the space discretization changes over time [4—8]. From one time step to another, the
energies that are dissipated in the jumps in time of both displacement and velocity fields
guarantee the unconditional stability.

The space dG method! is based on the use of spatially element-wise discontinuous finite
element basis functions. It has been widely used for computational fluid dynamics, and its
application to solid elastodynamics is more recent. We refer to [9—18] for a non-exhaustive
review of related research works. To apply the space dG method, the second-order elastic
wave equations are transformed to a first-order hyperbolic system, both velocity—stress
[10,11] and velocity—strain [15] formulations can be used. One important advantage of
the space dG method is that the use of discontinuous finite element basis functions allows
element-wise solving and makes straightforward the parallel data structures and comput-
ing.

For the space dG method, developing appropriate numerical fluxes on element interfaces
is the key point for its success. For this purpose, exact solving of the Riemann problem
defined on element interfaces is usually recommended. Herein, the upwind numerical
fluxes that are exact solutions of the Riemann problem are called exact upwind numerical
fluxes and those are only approximate solutions are called approximate upwind numerical
fluxes. When the space dG method is applied to elastic media, due to the involvement of
the fourth order elastic tensor, the exact upwind numerical fluxes can be easily defined
only in the case of continuous material properties [11,15]. In [15], the exact upwind
numerical fluxes were also developed for 2D isotropic elastic media with discontinuous
material properties for the velocity—strain formulation.

Recently, in the most general case of multidimensional anisotropic elastic media with
discontinuous material properties, a unified and wave oriented variational framework has
been proposed by the author [17], which allows a systematic development of the exact
upwind numerical fluxes for both velocity-stress and velocity—strain formulations [18].
Owing to the compact and intrinsic forms expressed in terms of tensors, the derivation

!t is worth noticing that the space dG method considered is usually called discontinuous Galerkin method. The word
“space” is added in the present work in order to distinguish it from the considered time dG method.



Tie Adv. Model. and Simul. in Eng. 5¢i.(2019)6:3 Page 3 of 27

of upwind numerical fluxes can be done in a well structured way, which allows better
understanding of the physical meaning of the developed upwind numerical fluxes. The
consistency of the exact numerical fluxes can be easily proved [15,18]. However, the
stability analysis of the space dG method is much more difficult. Wilcox et al. has proved
the stability of the velocity—strain dG method in 2D isotropic elastic media including
physical interfaces. Their result shows that the energies dissipated in the jumps in space of
the velocity and strains fields guarantee the stability for the velocity—strain dG formulation
that is not yet discretized in time [15].

In the present paper, the velocity—stress space dG formulation is considered in the gen-
eral case of anisotropic elastic media with physical interfaces and its stability is analyzed.
The result allows explaining the following phenomena previously observed in [17]: when
the degree of discontinuity at physical interfaces is high, the use of approximate numerical
fluxes leads to instability problems, which cannot be resolved by simply reducing the time
step used by the time discretization scheme.

Several numerical examples are presented to illustrate the analytical results. More par-
ticularly, polycrystalline materials that present an interesting case of heterogeneous media
with a large number of physical interfaces are considered. For this, ultrasonic wave propa-
gation in a single-phase and untextured polycristal composed of elliptic grains is simulated.

Displacement-velocity two fields time dG method

We consider the wave propagation in an elastic medium Q C R? of space dimension d
(d = 1,2,3) and in a time interval [0, T].  is submitted to dynamic body and surface
forces f and g. g is applied on a part of 2’s boundary 9Qy C 9%2.

Within the framework of the displacement—velocity two fields time dG method, the
elastic wave propagation problem is governed by the following first-order in time equa-
tions with as primary unknowns the displacement field #(x;, ¢) and the velocity field v(x, £):
V(x, t) € 2x]0, T[

pdv —Divyo(u) —f =0 (1a)
Div,(o(d;ux —v)) =0 (1b)

where p denotes the density and o the second-order Cauchy stress tensor. o is linked to
the second-order infinitesimal strain tensor € and the displacement # by the Hooke’s law
and the definition of € under the hypothesis of small deformations:

o(u) =C:e(u) (2a)
ew) = 3 (Deu+(D,u)) (2b)

In (2), C is the fourth-order elasticity Hooke tensor, (-)7 denotes the transpose oper-
ator and “” the usual double dot product between two tensors defined as (C : €); =
Zk, 1 Cijrert = Cyjrex- Herein, the Einstein summation convention is systematically used
and all the vectors and tensors are denoted using bold letters. The partial derivative oper-
ator with respect to time is denoted 0.
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Otherwise, it is useful to recall the usual space gradient and divergence operators defined
using an orthonormal basis (e;);—1, . 4:

ou . do
D,u=-—Q®e; Divyo=—¢; (3)
Bxi 8xi

with “®” the usual tensor product between two vectors: (a®b);; = a;bj and “.” the usual dot
product between a tensor and a vector: (A - a); = Ajja;. In the following, the symmetrized
tensor product “®;” will also be used and it is defined as: (a ®; b) = %(a Qb+bQ a).
Among the two equations of the governing system (1), the first one (1a) expresses the
elastodynamic equilibrium and the second one (1b) the compatibility condition between
the displacement and velocity fields, which are treated as independent unknowns. How-
ever, (1b) is less classical due to the use of the space derivative operator Div, (o (-)), which
allows, as will be indicated later, proving the stability of the time dG method in terms of
kinetic and elastic energies. It is worth noticing that, due to the special form of the equation
(1b), the extension of the time dG method to nonlinear problems is not straightforward,
since the meaning of the term Div,(o(d;# — v)) in (1b) becomes unclear. For example, in
the case of an elastoplastic problem, if only the elastic part of the stress operator is taken
into account to have (1b) well-defined, then the stability analysis of the obtained solver

would be difficult.
For the time-dependent problem (1), the following initial conditions are necessary:
Vx € Q
u(x,0) = up(x), v(x,0) =wvo(x) (4)

with ug and vg respectively the initial displacement and velocity fields. Finally, to complete
the definition of the elastic wave propagation problem, the following boundary conditions

are prescribed:

u(x, t) = up(x, t), vix, t) = drup(x, t) V(x, t) € 9Qpx]0, T'[ (5a)
o(ulxt)) - n=gxt), o(vixt)) -n=09gxt) Vix, t) € 9Qnx]0, T (5b)

The main idea of the displacement—velocity two fields time dG method is to establish
a space—time variational formulation of the strong formulation (1), which is furthermore
already discretized in time.

To do this, the whole space—time domain S = Q2 x ]0, T'[ is subdivided into N space—
timeslabs: {S;, = Q@ x AT, }y=1,...N, with AT}, =1¢,_1, t,,[. Between two successive space—
time slabs, the unknown fields w and v can be discontinuous. Then, by considering the bal-
ance of the virtual works integrated in the space-time domain, the variational formulation
in each space—time slab S, expressing the dynamic equilibrium and the displacement—
velocity compatibility reads as: V(w,, w,) € V(S,) x V(S,)

(P3v, wy)s, + (o(w), ewy))s, + (p[V(tn—1)] wo(E 1))e
= (f, wy)s, + (& Wi)oayxAT, (6a)
(0(3u — v), &(wn))s, + (o([u(ts—1)]), ewu () =0 (6b)
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where V'(S,) is the space of kinematically admissible fields (w,, w,), [-(,—1)] = (-)(t;'_l) -
(+)(¢,_) denotes the jump quantity in time at ,_1 and (-, -)p denotes the inner product
between two vector fields or two tensor fields integrated over a domain D, e.g.

(v, w)p = /D vowdV , (o) ew,))p = /D o) : e(wy)dV @)

It is worth recalling that to obtain (6), the integration by parts is also made in time,
then a numerical flux between two successive space—time slabs should be chosen, as the
fluxes are not continuous, e.g. at £,, we have (v(¢,,), o(u(z,))) # (v(t,), o(u(t}))). Due
to causality, a natural choice is to take the numerical fluxes equal to the upwind fluxes
w(t;), olult;).

Now, let us consider the total energy functional Eq(u(t), v(¢)) over the whole studied
domain €2 that is defined as follows:

Ea(u(®), v(t)) = %(G(u(t)), e(u(®)))e + %(pV(t), v(t))e (8)

The following result concerning the stability of the time dG method (6) can be proved.

Theorem 1 By assuming that there is no source term inside Q (i.e. f = 0) and the homo-
geneous Neumann and Dirichlet boundary conditions (i.e. g = 0 and up = 0), the time
dG method (6) is stable in the sense that the following equations hold for each space—time
slab S, and for the whole space—time domain S:

Ealu(t,),v(t,)) — Ealult, ), v, 1)) = —Eallu(ty-1)] W(£n-1)]) <0 (9a)

N
Ea(u(T™),v(T7)) — Ealmg, vo) = — Z Ea([u(ty-1)) v(£n-1)D) <0 (9b)
n=1

In the sense that (9) holds also for finite element solutions whatever the space—time mesh
used to discretize each space—time slab S,, the time dG method (6) is unconditionally stable.

Proof Taking (wy, w,) = (v,u) in (6), (9a) is straightforward for each space—time slab
Su. Then summing up all the space—time slabs and noticing that (u(x, 07), v(x, 07)) =
(up(x), vo(x)), (9b) is immediate. O

Hence, the kinetic and elastic energies dissipated in the displacement and velocity jumps
in time between two successive space—time slabs guarantee the unconditional stability of
the time dG method.

Otherwise, we recall that space—time meshes generally used for the time dG method
are composed of a classical finite element mesh in space and one linear element in time

in each space—time slab and so an implicit solver is actually obtained [4-8,17].

Velocity-stress space dG method

The governing equations of the same model problem of elastic wave propagation defined
in the preceding are firstly given within the framework of the velocity—stress space dG
method. The unified and wave oriented variational framework proposed in [17] is recalled.
Then the exact upwind numerical fluxes developed in [17,18] are given before the presen-
tation of the main result of the present work: the stability of the space dG method in the
general case of anisotropic heterogeneous media with physical interfaces of discontinuous
material properties.
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Strong and variational formulations

We consider the same model problem of elastic wave propagation defined in the preceding
section. However, within the framework of the velocity—stress space dG method proposed
in [10,11,19] (see Egs. (22.14-22.15) in [19]), its governing equations are put into the
following strong first-order hyperbolic system with as primary unknowns the velocity and
stress fields (v, 0): V(x, t) € 2x]0, T'[

3 v—p 1Div,o =0

U +A%U)=0
! ol 0,0 —C:e(v) =0

(10)

where the space derivation operator A% and its transpose (useful hereafter) are defined
as follows: YW = (w 1)T

()= () e ()= (o)

We note that in this section no body force is considered in the equilibrium equation
without loss of generality of the purpose of the present work.

The tensorial compact form in (10) was proposed in [17]: the generalized unknown
U(x, t) = (v(x, t) o(x, t))T composed of v and o is a field in R? x R4*4s9m and defined over
the space—time domain § = x]0, T'[, with R**%» indicating that ¢ is a d x d symmetric
second-order tensor. The inner product in the vectorial space R x R¥*%»m is defined as:
YW= w; 1)1, (i=12),

Wi - Wo=wi wy+11:79 (12)
According to the definition of the space derivative operators (3), it is easy to show that,

on the boundary 9D of any subdomain D C €, the flux operator F, (with n = n;e; the
outward unit normal vector defined on dD) associated to the first-order system (10) is in

fact equal to A, the Jacobian operator in the # direction, that is: VW = (w 1)7,
Faw) = a,w) = (P T (3)
" - T\ —C:(mesw)

“_n

In (13), the subscript index “n” indicates the dependency of F, and A, on n. In the
following, the local orthonormal basis defined on 9D will be denoted by (n, {£y}y=1, . ,4—1)-

Furthermore, it is useful to recall one important result given in [17]: A, can be decom-
posed using its two eigenbases as follows:

Ay =i, R, ®L, +i" R QLS (14)
where (A;k, R L;,k)k=qL,{qTa}a=1,d4 and ()»:;k, R;:k, L;:k)k=qL;{qTa}a=1,d71 are respectively
the strictly negative and positive eigenvalues and the corresponding right and left eigen-
vectors of A,. The left eigenvectors of A, are the right eigenvectors of A; .

We recall that, among the m = d + d(d + 1)/2 eigenvalues of A, there are d strictly

-----
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longitudinal and quasi transverse wave modes propagating in the # direction. The sub-
script indices “gL” and “qT” respectively refer to terms “quasi longitudinal” and “quasi
transverse”.

According to [17], the right and left eigenmodes corresponding to the nonzero eigen-
values of A, read as: Yk = gL, {q Ty }y=1,..,d—1

Wy k + Wy k
RE = " , LY = g (15)
mk (—p(z,fk)lc : (1 @ wn,k)) nk (—(zf,fk)ln ®s Wn,k)

with Zik = p)uik the acoustic impedance, w,, ; = %Yn,k s (Vg k=qL{qTu)oer 4., the unit

eigenvectors of the usual eigensystem of the Christoffel tensor I'y:

Lo Yk = i Yk (16)
The definition of the Christoffel tensor I'y, is recalled in the following:

Tyw=p (C:(n®sw)-n Yw (17)

We recall that the word “quasi” means that in the general anisotropic case we have nei-
ther pure longitudinal wave mode verifying p,, ,; || 7 nor pure transverse waves modes
verifying y,, .7 L n, in contrast to the isotropic case.

To develop the variational formulation for the space dG method applied to the strong
formulation (10), the main idea is to seek an approximated solution U, = (vj, a;,)” that
are discontinuous in space, so we need to use a finite element mesh and the obtained space
dG formulation is already discretized in space.

Let M;, = {Q}x denote a finite element mesh of 2. In the following, any element 2,
of the mesh M), will be denoted by E and any of its neighboring elements by E’. The
discontinuous solutions in E and E’ are respectively denoted by Uy, and U),. Then the
space dG variational formulation of the elastic wave model problem (10) for any elemnt
E can be put into the following two equivalent forms: YW, (x) = (wy,(x) tj,(x))”

(W 3:U)E — (A% T (W), Up)E + (W, Ex(Uy, U}))oE = 0 (18a)
(Wi 3:U)E + (W A (U)E + (W, Ey(Uy, Uj) — Fo(Up))ge =0 (18b)

In (18), F,, (U}, U 21) denotes a numerical flux used to replace the discontinuous flux F,(U},)
on the element boundary E when the variational formulation (18a) is established. Hence,
an appropriate choice of the numerical flux is essential for the success of the space dG
method.

In the following, is firstly recalled the definition of numerical fluxes on the interior
element boundary 0E;,;; = 9E\(JE N 9K2), which should also depend on the solution
U, in the neighboring elements E’ of E. As for the exterior element boundary 9E,; =
dENJS, the definition of the numerical flux £, (1 ;) should take into account the boundary
conditions U /h It was given in [17] and will be recalled in Lemma 1.
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E:p,C E:p,C

Fig. 1 Sketch illustrating the Rankine-Hugoniot jump conditions in the Riemann problem in the 3D case

Exact upwind numerical fluxes

Let us consider the interface of two adjacent elements E and E’ having respectively
(p, C, Uy) and (p, C', U)) as densities, elastic moduli and initial states (Fig. 1). The two
outward unit normal vectors of E and E’ on their interface are respectively # and #’ and
verifyn +n' = 0.

To define exact upwind numerical fluxes, we should consider the Riemann problem
governing the states that are results of the propagation of the discontinuity U; — U’
[15,17-20]. In the following all the equations are written in the 3D case without loss of
generality.

As discussed in [17], solving exactly the Riemann problem at element interfaces is not a
sufficient condition to get physically sound numerical solutions. Indeed, different equiva-
lent strong forms of the elastic wave problem give rise to different forms of the Riemann
problem and consequently to different interface conditions. For example, the Riemann
problem directly derived from the strong form (10) leads to the following interface con-
ditions:

/

c el
o, 'n o, ‘n
h + h

P =0, pLy v, —p'T,, - VZ/ =0 (19)

7 =

Obviously, on a physical interface with p # o" or/and T, # T, (19) are generally not
coherent with the classical interface conditions, i.e. the following velocity and stress vector
continuities:

aZ-n—f—oi-n’:O,vZ—vZ:O (20)

In the present work, only the exact upwind numerical fluxes developed in [18] that are
coherent with (20) are considered.

Recalling the results given in [18], the Rankine—Hugoniot jump conditions leading to
the interface conditions (20) read as:

A,(Uy) — Ay(U5) = G, MR, (21a)

A, (US) +A,US) =0 (21b)
A, (W) — A US) = apa, MR ) (21c)



Tie Adv. Model. and Simul. in Eng. 5¢i.(2019)6:3

It is worth noticing that the Riemann problem (21) corresponds to another equivalent
form of the first-order velocity—stress system (10):

) iy 3,y — Divy o = 0
MU+ A" W) =0 or PV 22)
C':0,0—¢ev)=0

with

(23)

Furthermore, by recalling (15) the definition of (R, ,, L, ;) and (14) the decomposition of
A,, it can be shown that:

(24a)
(24b)

~( k) = PLyk
y +
Ay z L k®Lnk

Solving of the Riemann problem (21) leads to the determination of the six unknown
states {U%, U®, U, UY, UY, U}, i.e. the six characteristic coefficients {@r @ Y k=qLqT1.qT>-
Then, the exact numerical fluxes are defined in the following way:

Eally, U}) = A,(U) = n(uh) oy MR ) (25a)
- —A,,<u ) — ,,/(u ) (25b)
E U U)) =M An(uh, Uj) = Au(Uy) — axh, R, (25¢)

We remark that (25b) gives another flux definition that is equivalent to (25a). It will be
used in the proof of Lemma 1.
In [18], it has been proved that {ay, o”c,’(}kqu,quqT2 are the solution of the following

linear system of equations:

a) 1B1] | (tand) _ (L - Wi — U 06)
(B'] 4] {a;) (L, U, —Upy)
In (26), [I;] is the d x d identity matrix and [B] and [B'] are d x d matrices with zero

diagonal terms and the following extra-diagonal terms:

62,kl C 8z

~ mkl
Bz = —— Yuk- Yn 1’ klk;él T Yuk  ¥ni 27)
n k n,k
_ _/ _/
with cSzn K=k — nl, (Sz Zyk ~ 2wl and,
—R _ —R _
z z z z
— nk _ “nmk_ - “mk _ “mk
Ch=—=—=>0,C="-=—"7>0 (28)

Page 9 of 27
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—R —V
z,, andz . respectively denote the harmonic and arithmetic means of the acoustic

impedances of the k-th eigenvector. {L,_,, ”L,_l,/ «) are the perturbed left eigenmodes of
{A,, A} calculated by using the material properties of the adjacent element E” in the
following way:

/
Wy k W k

Lo, =Co y L = | (29)
nk zk ( —(Z”/,k)_ln ®s Wk ) n',k zk <_(Zn,k)_1”/ ®s w;[/,k )

Two simpler but interesting cases to consider are:

o Continuous case
On an element interface with continuous material properties, it is straightforward
that:

=L, -U,—U), a =L, -(U,—Uy (30)

« Discontinuous isotropic case
On an element interface separating two different isotropic materials, by simply recall-
ing that in the isotropic case y,, ,; = 1, ¥, .1, = t1 and y,, .1, = &2, it is straightfor-
ward that:

(5[]( = ~L;k . (Uh — U/h) ) &k = ~L;’,k : (U;q - uh) (31)

We note that, only in the general case of an element interface separating two different
anisotropic materials, we have [B] # [0] and [B'] # [0]. Otherwise, it is interesting to note
that the perturbed left eigenmodes {L_;, ”L;,: «) take into account the coupling between
the wave modes of the same type, e.g. both gL-modes, of the adjacent elements E and E’,
while the matrices [B] and [B'] take into account the coupling between two wave modes
of different type, e.g. a gL wave mode from E with a g7 wave mode from E’.

Stability analysis
Now the main result concerning the stability of the space dG method (18) using the
exact upwind numerical fluxes (25)—(26) is given. Firstly, the stability of the space dG
method is proved in both continuous case and discontinuous isotropic case whatever the
space dimension. Then, in the general case of anisotropic media with physical interfaces
separating different materials, the proof, which is much more complicated, is given only
for the space dimension equal to 2.

Hereafter, T'ger = dE N AE’ denotes the interface between any pair of adjacent elements
E and E’ and the following notations are used for space jumps across it:

Wyl =Uu,-u,, vil=v,—v),, lo,-nl=0,-n—0,-n (32)
Let us consider the total energy functional £q(t) over the whole studied domain 2 that

is defined within the framework of the space dG method as follows:

1

Ealt) = Z&(Uh(t), ut) = 3 Z ((ovn(®), viu(®) p + (C s 0(0), 01 (0)) ) (33)
E E

Firstly, the following lemma can be proved.
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Lemma 1 By assuming that there is no source term inside Q2 (i.e. f = 0) and the homo-
geneous Neumann and Dirichlet boundary conditions (i.e. g = 0 and up = 0), we have

1 o o
hEq =Y (Ul 5@z, L — &z, L) (34)

Cepr

Cepr

Proof Let us consider any element E. When 0E.,; # @, let us assume, as in [17] (“Exact
upwind numerical fluxes” section), that the Dirichlet boundary conditions are strongly
imposed by eliminating the prescribed degrees of freedom of velocity in the final system
to solve. On the other hand, as also discussed in [17], it is natural to choose the following
numerical flux on dQ2xr where the Neumann boundary conditions are prescribed:

; _ —p7'g
Fu(Ug) = (_ e Vh)) (35)

Then, when the strategy of weak verification of the Neumann boundary conditions is
chosen, the two equivalent space dG variational formulations (18) become:

(W dUp)e — AT (W), Up)E + (W, (U, U)))oE,,

+ (W, (U}, 8))oEn90y =0 (36a)
(Wi 9:U)E + (Wj A% (UY)E + (W, En(U ), U}) — Fu(Up))ag,,
+ (Wi Ex(Uy g) — Fn(U)))aznsqy =0 (36b)

and, when the strategy of strong verification of the Neumann boundary conditions is
chosen, i.e. 6, - 1 = g, they become:

(W 0:Up)g — (A% T (W), Up)g + (W, (U, U)ok,

+ (Wi En(U, ))sEnigy =0 (37a)
(Wi 3U)E + (Wi A% (UY)E + (W, Ey(U, U) — Fu(Up)ag,, =0 (37b)

Now let us sum up the two equivalent space dG variational formulations (36) or (37),
divide the obtained equation by 2 and take

. PVi
W, =M-U, = 38
h h (Clzah) (38)

then, by remarking that the following equations are true:

(W 3tuh)E = 0, Ee(Up(t), Up(t)) (39a)
— (A% T (W), Uy), + (W A%(U)), =0 (39b)
we finally get:

2 1 -
WEe(Uy, Uy) = —(Uy, Fu(Uy, UL));,EM + E(uh; Fn(uh))aEW + (i @)sEnsqy (40)
Now, by summing up all the elements, remarking that:

(Un By @)y, + (U, Eu(y))y.,, =0 (41)

Page 11 of 27
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and taking into the definition (25b) of the numerical fluxes P Uy U 21) and (24a), the Eq.
(34) can be finally proved. O

Now, using Lemma 1, the following results concerning the stability of the space dG
method can be proved.

Theorem 2 In the continuous case, the space dG method is stable in the sense that:

ta = — 3 (W) Vgl - )y, <0 (42)

Crpr
. = + 5t +
with |Ay| = 125, |LE, ® LE,.

Proof In the continuous case, {d, d/i}k:qL,qu,qu are given by (30) and the following
equations hold:

¥ _ pt
nk’ Rnk_R’k’

+/
i = LY, =1%, (43)
Using the decomposition (24b) of A, the equation in (42) is straightforward. As |4, is

symmetric and positive-definite, the inequation in (42) is obvious. O

Theorem 3 [n the discontinuous isotropic case, the space dG method is stable in the sense
that:

o =3 3 / (el (v -y + 1oLy (44)

Uepr 12, |

Proof In this case, {dy, d,@}k:qL,qu,qu are given in (31), then we get:

= —3 Y (U A" - [11,)

Cepr

g
with A* = |z L, ® Ly, + 2 4IL, , ® L .

Accordmg to (15), (29) and (28), the definitions of (L
(C, C,, ) we get:

zk’
1—= VYuk Yk
2| mk «l |Z_k|_1” Bs Vuk ® |Z7/k|_1” Os Yk
, n /, n
n / n / (46)

yl’l’,k ® y}’l/,k
|Z_/ |711’1/® / |Z_ |—1”/® /
n',k s yn’,k nk s Vi k

_ 7 o
n,k’Ln’,k)’ (Ln,k’ Ln/,k) and

Herein, the orthonormal basis on I'ggs chosen for E (resp. E') is (m, {£;};=1,4—1) (resp.
(0, {t}}1=1,a—1)) with £; +¢; = 0. Then by taking into account the fact that in the isotropic
case the eigenvector {y,,  }x=1,4 (resp. {y/n,) «}k=14) can be taken equal to the elements of
the corresponding basis, we have y:l k= " Vnk (Vk). Putting the latter and (46) in (45), it
is easy to get (44). ]
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We note that a similar result for the velocity—strain space dG formulation was proved
by Wilcox et al. in [15], similar roles played by the harmonic and arithmetic means of the
acoustic impedances @ and @ were highlighted.

It can be noticed that the proof of the stability in the discontinuous isotropic case is
more tricky than the one in the continuous case. However, thanks to the fact that the
relation y/, '« = —Vnk (Vk) remains true, the proof remains relatively simple, contrary to
the stability analysis in the discontinuous anisotropic case. In the following, only the 2D
case is considered and the stability is proved only under a sufficient condition.

In the 2D case, let us assume that four orthonormal bases are used: (#, £) and (y,, 1, ¥,,2)
for E,and (#/, t') and (yn, vy
Otherwise, ¢ defined as follows is also used:

Vo) forE',withes = nAt = WAL =y, 1AV o = Vi) 1 AV o

C=Vu1 Vw2 = "VYn2 Vw1 (47)
We remark that { = 0 in both continuous and discontinuous isotropic cases.

Theorem 4 [n the 2D discontinuous anisotropic case, the space dG method is stable in the

sense that:
Dy
0Eq = —— Z / ( (| Izl » Ay [Vh])
T
1 1
|Z,;1| |Z,:2|
<0 (48)

under the following sufficient condition:

R 2
—Rl_R:l( E + } )( f + 1 )><A12§> (49a)
izl Iz, A\lz,1 | Iz 1/ Nzl |Z/ | 2
—Vv—ovV 1/ _ N _ N A2
|Zn,1| |Zn,2| = Z |Zn,1| +|Zn/’1| |Zn,2|+|zn’,2| = ) (4'9b)

In (48), G(Cy, Cy, A;w) is defined as follows: YC1 > 0, Cy > 0 and w

G(Cl, CZ) A;W)

= (VC1v/B+(C Co, A)w - y,,1 — 5gn(AL)V/Coy/B_(Cr, Co, AW - ¥ )
+(VC1y/B-(C1, Co, A)w - 1 — 5g0(AL)VCo/ B1-(C1, Co, AW -y, 2) (50)
(\/?2\/ IBJr(CI: CZ) )W )’n,2 + sgn(Aé‘)\/?Z\/ :3 (Cb CZJ )W yn 1)

(\/?2 7(C1: CZ; )W )’n,2 + Sgn(Af)\/@ :3+(C1) CZ) )W }’,,/,1)

>0
with

1 1 1 1

A12—’T__|—T—T (51a)
nl o Fn2 Zyn Zyp

AYy = 182,15 — 162, 1, (51b)

C,C
Bi(C1, Co A) =1+ 1Ca(A) (51¢)

Page 13 of 27
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Proof See Appendix A. O

We remark that in the discontinuous isotropic case, as y;l,, 1= —Vy1and 7;,/,2 =—Vu2
so (48) is identical to (44).

In the discontinuous anisotropic case, Theorem 4 shows that the stability of the space
dG method is much more complicated to establish, even in the 2D case. The difficulty is
essentially due to the interactions between wave modes of different types, i.e. y,, ; with V/n’,z
and y,,, with y/, /1> coming from two adjacent elements separated by a physical interface.
The kinetic and elastic energies dissipated in the space jumps of velocity [v;] and of stress
vector [0}, - n] can still guarantee the stability, but under a sufficient condition. For the
moment, it has not been possible either to remove this condition or prove that it is also a
necessary condition. However, we remark that all equations developed in Theorem 4 and
in its proof are perfectly symmetric with respect to all quantities coming from E and E’,
hence, we believe that it would be difficult to further improve the condition proposed in
Theorem 4.

Concerning the sufficient condition (49), it depends obviously on the degree of dis-
continuity across a physical interface, as Alfz, AYZ and ¢ are proportional to the latter.
Future theoretical and numerical investigations are necessary to better understand this
condition. However, a first analysis suggests that it should be satisfied for relatively high
degrees of discontinuity.

In conclusion, for both time dG and space dG methods, the mechanism to ensure the
stability is the energy dissipation of velocity, displacement or stress vector jumps in time
or in space. However, contrary to the stability of the time dG method that is unconditional
whatever the space and time discretizations used, the stability of the space dG method is
proved for its variational formulation discretized in space but not yet discretized in time.
When a time discretization scheme is applied, its own stability condition should also be
taken into account. For example, in the present work, the standard four-stage fourth-order
Runge—Kutta (RK) method is used for the time discretization of the space dG method, it is
an explicit scheme submitted to Courant—Friedrichs—Lewy (CFL) type stability condition
[17]. Inversely, even when the stability condition is satisfied by the time discretization
method, if the stability is not proved at the continuous level for the space dG variational
formulation, typically in the case of the use of approximated numerical fluxes, the stability
of discretized solutions cannot be guaranteed.

Numerical investigations and comparisons

This section presents several numerical examples of comparison between both time and
space dG methods. As previously indicated, concerning the time dG method, a space—time
finite element mesh composed of a classical finite element mesh in space and one unique
linear element in time is used to discretize each space—time slab. For the comparison,
a same space finite element mesh is used by both methods, but the space dG method
uses the standard four-stage fourth-order RK algorithm that is explicit and conditionally
stable.

The strategy adopted in our works to choose space and time discretization parameters
was detailed in [17]. In summary, the element size 4% is determined by the shortest
wavelength of interest, which is defined by the highest frequency of interest. Concerning
the time step At, it is determined by the element size and the following CFL (Courant—
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Friedrichs—Levy) type conditions: for the space dG method it is a stability condition, while
for the time dG method it is a condition to prevent high frequency modes of interest from

numerical damping:

CFLspg . hE ) hE
At < ————minpy ————1, At < Cipe_ ingMINE § —————— 52
= 2Np 1 E !maxn{ciL} tDG —damping E Wlﬂxn{CiL} (52)

In (52), N, is the order of FE basis function and CFL;pg the CFL number in classical sense.
For the numerical examples presented hereafter, only linear (1D) or bilinear (2D, quadri-
lateral element with 4 nodes) elements are used, and we take CFLspG ~ CtpG—damping With
N, = 1. So the time step used for the time dG method is three times larger than the one
used for the space dG method.
As far as the external loadings are concerned, their dependency upon the time ¢ is chosen
to be a ricker signal, defined as follows:

2 (¢ — 1",/2))2

2 _
g t) = ag(x) (1 ) (M) ) e ( T,

T, (53)

with T, the period of the ricker signal. We recall that the ricker signal (53) provides a
perfectly controlled frequency content, its center frequency is fiuqx = 27,1 and its cutoff

frequency can be reasonably considered as f; = 3f};4x (see Figure 2 in [17]).

1D case with a physical interface

A 1D elastic rod 2 = Q; U Q7 composed of two parts of different materials is studied.
It was already considered in [17]. The density p = 2500 kg m~3 is uniform in the entire
rod, while the Young’s modulus in the two subdomains is respectively (from left to right)
E; = 225 GPa and E; = a2E;. Hence, the phase velocity in the two subdomains is
respectively equal to ¢z1 = 3000 m s~ and ¢;5 = acry. The total length of the rod is
L =1L;+ Ly =1+ a)L;, with L} = 900 m. The impedance contrast between the two
subdomains is «/E202/+/E101 = a. It is obvious that the smaller the value of a, the higher
the degree of discontinuity. Three degrees of discontinuity are considered, corresponding
to three values of a: 1 (homogeneous case), 0.5 (discontinuous case) and 0.01 (highly
discontinuous case).

A pressure loading g(¢) is applied on the left end of the rod and the free boundary
condition is prescribed on the right end. g(¢) is a ricker signal with period T, = 0.04s
and cutoff frequency f; = 125 Hz. The corresponding shortest wavelength to consider is
£1(f;) = 24 m. The time that waves need to propagate from the left end to the physical
interface is equal to 0.2, so is the time from the physical interface to the right end. The
total time of analysis is taken equal to 1.6 s, which corresponds to the time required for 2
round trips.

Firstly, the following element sizes hlf = 0.6m and hg = ahf are used in the two
subdomains, which results in N, = )% = 40 elements in the shortest longitudinal
wavelength of interest. The time step At = 62.5 s is used by the space dG method and
At = 20 ps by the time dG method, leading to CFLspG ~ CipG—damping ~ 1-
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Fig.2 Decreasing of the total energy over time by both space and time dG methods with different degrees
of discontinuity. a Total loss accumulated w.r.t. time; b incremental loss w.r.t. time
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Fig.3 a At the physical interface, influence of a on the energy damping by the time dG method; b influence
of boundary conditions on the energy damping

Decreasing over time of the total energy in the entire rod is studied using two quantities:
the first one is the total loss accumulated up to a time step: MVJT”%@ (Fig. 2b), and the
second one is the incremental loss between two successive time steps: %ﬁg“‘) (Fig. 2b).

Figure 2a leads to a first conclusion: with only one physical interface, there is no
significant influence of the degree of discontinuity, i.e. of 4, on the numerical damp-
ing rate over time. Moreover, with our choice of discretization parameters (%, At), i.e.
CFLspG ~ CipG—damping ~ 1, same levels of damping are observed for the two methods.

However, detailed analyses of the energy decreasing between two successive time steps
(Figs. 2b, 3a) show that, at the physical interface, perturbations are observed only for the
time dG method, which increase with decreasing value of a, while the space dG method
shows a perfect behavior at the physical interface. Otherwise, due to the weak verification
of the free boundary conditions, the energy damping of both methods is perturbed and
such perturbations do not depend on 4 and are much more important for the space dG
method than for the time dG method (Figs. 2b, 3b). It will be shown in the next section

that such perturbations may become problematic in the 2D case.
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Fig.4 Influence of (hf = A,(l”—e’” At) on the numerical damping for a both space and time dG methods with
CFLspG =~ CipG—damping = 1; b for the space dG method; ¢ for the time dG method

In conclusion, compared to the time dG method, the behavior of the space dG method
across the physical interface is very interesting especially in cases involving a large number
of physical interfaces. But future studies are necessary to understand and improve its
behavior at external boundaries.

Secondly, influences of space—time discretization parameters (4, At) are investigated.
For both methods, the energy damping increases rapidly with mesh coarsening in space
and in time (Fig. 4a). As expected, the energy damping of the space dG method depends
principally on the element size in space (Fig. 4b), while the one of the time dG method
depends principally on the time step (Fig. 4c).

2D case with physical interfaces

For the 2D case, the studied 2D rectangular elastic domain €2 is presented in Fig. 5a and
the width of the whole domain is Ly = 5 mm. A similar but four times larger (in each
space dimension) domain was already considered in [17]. The following four cases are
simulated:

« (1) Homogeneous isotropic case
In this case, the density, the Young’s moduli and the Poisson’s ratio of the elastic

material are p = 4428 kgm™3, E] = 73.95 GPa and v = 0.395. The phase velocities

1

of the longitudinal and the transverse waves are respectively c¢;; = 5879 ms™ and

cr1 = 2446 ms™L.
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Fig.5 Studied 2D rectangular elastic domain. a Case with two vertical physical interfaces; b case of
polycrystalline material with elliptic grains

» (2) Heterogeneous isotropic case
In this case, the domain 2 = Q7 U Q9 contains two vertical interfaces as shown in
Fig. 5a. Only the Young’s modulus differs in ©2; and 25 with E; already given in the
case (1) and E; = (1.5)?E1. The phase velocities of the longitudinal and the transverse
waves in 2y are respectively czo = 1.5¢1; = 8819 m s™land ¢y = 15¢r1 =
3670 ms~!

« (3) Homogeneous anisotropic case
This case corresponds to a monocrystalline material, a single crystal of cubic symme-
try from titanium alloy. The Euler angles of its crystallographic orientation are equal to
(0°,0°, 0°). The elastic moduli of the Hooke tensor C in the local material anisotropic
basis (@1, @3, a3) of the single crystal are: Cj;; = 134.0 GPa, Cj;j,%; = 110.0 GPa and
Cijijizj = 36.0 GPa. The density is the same as the isotropic material given in the
cases (1) and (2).

 (4) Heterogeneous polycrystalline case
This case corresponds to a single-phase polycrystalline material with 85 elliptic grains
of size 480 wm %240 pm (Fig. 5b). Each grain has the same Hooke tensor C given in the
case (3) but a randomly chosen crystallographic orientation. The layer surrounding
the 85 grains is the single crystal of the case (3). The maximum phase velocity of quasi

longitudinal waves is cg7,ax = 6123 ms~L.

Elastic waves are generated by applying a pressure loading g(x, t)e, in the vertical direc-
tion e, on an extremely short segment L, of length 50 jum at the center of the external top
boundary of €2, while free surface boundary conditions are prescribed on the remaining
parts (Fig. 5a). The pressure g(x, t)e, is uniformly distributed in space and its period of
ricker signal in time is T, = 0.64 ws, resulting in f;,,x = 3.1 MHz and f, = 7.8 MHz.

Bilinear square finite elements of size /¥ = 25 pm are used to discretize the whole
domain Q. For the two first cases, this choice corresponds to respectively 12 and 18
elements in the shortest transverse wavelengths of interest £71(fz) = 314 um in €; and
£79(fz) = 470 pwm in Q5. For the polycrystalline material, it corresponds to 16 elements in
the shortest quasi transverse wavelengths of interest £,7,ux(f) = 422 wm. With respect
to each elliptic grain in the polycrystalline case, it corresponds to about 13 elements in the
major axis and about 10 element in the minor axis. This choice of element size is based
on our previous studies on the mesh convergence of the time dG solver in terms of the
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Fig.6 Energy evolution over time. a Comparison between both space and time dG methods in the
heterogeneous isotropic case; b comparison between homogenous and heterogeneous isotropic cases
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Fig.7 Energy evolution over time. a Comparison between both space and time dG methods in the
polycrystalline case; b comparison between monocrystalline and polycrystalline cases

attenuation and scattering (noise level) coefficients in the case of polycrystalline materials
[21,22]. In particular, it has been shown that the mesh convergence depends not only on
the wavelength to element size ratio but also on the grain size to element size ratio.

The time step used for the space dG method is Atspg = 0.533 ns and the one for the time
dG method is Atypg = 3At;pg = 1.6 ns, leading to the value of CFL,pg = CtDG—damping
equal to 0.37 for the case (1), to 0.56 for the case (2) and to 0.42 for the last two cases.

Evolution over time of the total, the kinetic and the elastic energies calculated by both
space and time dG methods are compared in Figs. 6, 7. Both methods give very close
curves for the kinetic energy, which is coherent with de comparison presented in [17]
done only with the data of the velocity unknown field v;,.

However, as the space dG method implemented in the present work uses the strategy
of weak verification of the Neumann boundary conditions, the elastic energy calculated
by the space dG method is highly perturbed by the non verification of those boundary
conditions. Indeed, according to (40), for example, when the free Neumann boundary
conditions are not exactly verified, the quantity (vy, g)aq,, with g = o, - i, should be
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added in the energy evolution. In Fig. 6b, it is shown that this perturbation increases in the
domain €29 with larger elastic moduli. In Fig. 7b, it is shown that this perturbation highly
increases in the polycrystalline case, probably because the grains constantly reflect waves
in the boundary layer and thus reinforces the perturbation. Future studies are therefore
necessary to improve the stress field solution of the space dG method with respect to the
Neumann boundary condition, by adopting for example the strategy of strong verification
of them. Afterward, quantitative comparison of the damping behavior between both space
and dG methods would be performed.

Conclusions

Comparisons and analyses of the time discontinuous space—time Galerkin method and
the space discontinuous Galerkin method applied to the elastic wave propagation in
anisotropic and heterogeneous media were presented. More particularly, the stability
of both methods was investigated. It has been shown that the mechanism to ensure the
stability of both methods is similar, in the sense that it is based on the energies dissipated in
time or space discontinuities of unknown fields, but essentially different. Indeed, contrary
to the stability of the time dG method that is unconditional whatever the space and time
discretizations used, the stability of the space dG method is proved for its variational for-
mulation discretized in space but not yet discretized in time. When a time discretization
scheme is applied, its own stability condition should also be taken into account.

As the main contribution, a new result of stability of the velocity—stress space dG method
was given. The stability of the space dG method was proved at the continuous level of
time in the case of elastic media with continuous properties and the case of isotropic
elastic media with discontinuous properties, whatever the space dimension. However, the
proof of the stability was given only in the 2D case for anisotropic elastic media with
discontinuous properties under a sufficient condition. Future theoretical and numerical
investigations are necessary to better understand this condition. However, a first analysis
suggests that it should be satisfied for relatively high degrees of discontinuity. Otherwise,
the existence of such a sufficient condition in the 2D case suggests the existence of a
similar condition in the 3D case. It should be important to develop it even if the proof in
the 3D case would be very complicated.

Otherwise, the stability result of the space dG method was proved with the use of the
exact numerical fluxes. It allows explaining previously observed phenomena [17]: when
the degree of discontinuity at physical interfaces is high, the use of approximate numerical
fluxes leads to an instability problem, which can be considered as intrinsic to the space
dG method, in the sense that it cannot be resolved by simply reducing the time step used
by the time discretization scheme.

Numerical applications to different elastic media with physical interfaces were presented
and the numerical damping behavior of both space and time dG methods was investigated.
In the 1D case, the quantitative comparison between the two methods was complete and
has shown, at physical interfaces, the perfect behavior of the space dG method using the
exact numerical fluxes. In the 2D case, the necessity to well satisfy the Neumann boundary
conditions by the stress field calculated by the space dG method was highlighted. Future
studies should be done to complete the quantitative comparison between the two dG
methods and to assess the convergence rate of the space dG solver in terms of the energy
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and L2 norms and also of the physical quantities of interest, such as the attenuation and
noise levels in the case of polycrystalline materials.
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Appendix A. Proof of Theorem 4
Firstly, the following Lemma can be proved.

Lemma 2 Let us consider ®1(C1, Cy, A, £; %, y) two second order polynomial functions of
(%, y) defined as follows:

cI):I:(Cvl) C2; A, g% y) = Cle2 + C2y2 + CICZ(AE)x}’ (54')

with C1 > 0, Co > 0. Under the following condition:

2
L. (ﬁ) (55)
Ci1Cy 2

they can be written in the following form:

q)i(clx C2: A, [ J’)

= %(\/av :3+(C1) CZ’ A)x + Sgn(AC)\/CTz\/ ,3—(C1, Cz, A)y)z
+ (VG- Gy B sgn( AW Co G, o 1)’ 56

where B+ (C1, Co, A) are two real numbers defined by (51c) in Theorem 4.

Proof The proofis given for ®_, as it can be done in the same way for ®_.. The idea is to
find an appropriate quadruplet (a3, b1, as, b2) so that the following decomposition of ®_
holds:

®_(C1, Co A, 3% 9) = Ci(arx — b1(AL)Y)* + Ca(azy — ba(AL)x)* (57)

It is obvious that the quadruplet should verify the following equations:

Cra? + Gb3(AL?* = G (58a)

Coas + C1bH(AL)* = Gy (58b)
1

rn4r= 3 (58¢)

with 71 and r5 defined as

a1by = r1Cy, axby =G (59)
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Eliminating (b1, by), the first two equations of (58) become

a%a% — a% + C1C2r22(A§)2 =0 (60a)
a2as —at + C1Coari (ML) =0 (60b)

Taking into account the symmetry between x and y, an intuitive and reasonable choice is

r=ry = 1 and a% = a%, then finally both equations of (60) become

C1Cy(A)?
16 N

2

—aj,+ 0 (61)

4
a1,2

It is obvious that, for both solutions of (61) to be real, the condition (55) should be verified.
Then, together with (59), the following results are straightforward:

1
al =a5 = 3 B (C1, Ca, A) (62a)

1Cy B_(C1, Co, A 1C; B-(C1, Cy, A
b%z__zﬁ(l 2 ), %Z__IIB(I 2 A) (62b)
2C¢ (A7) 2C (A7)
Putting (62) into (57) gives rise to the final result to prove. O

Then the proof of Theorem 4 is organized in eight parts.
Proof of Theorem 4

o (1) Inverse of the system (26)
To get {ay, d,’(}k:m, with k = 1 and 2 corresponding respectively to gL and g7, we
need to calculate the inverse of the 2d x 2d matrix, denoted as [R], of the system of

linear equations (26). The inverse matrix is:

Dll 0 0 _Bl2D11
(R = |:[D] [H]:| _ 0 Dy —BuDyp 0 63)
[H'] [D] ] 0 ) _B/12D/11 D/11 ~0
—By Dy 0 0 Dby
with
D]l = D/ZZ = % ) DZZ = D/ll = % (64)
1— BBy, 1 —BnB,

We recall that four orthonormal bases are used: (m,t), (#,t'), (y,1,¥,,) and
(V1 Vo) Withes = nAt =u At =y, Ay,s =V, ANV, then it can
be shown that the following equations hold:

/ / / I
C=VYu1 Vw2 = "Vu2 Vw1 = VolnVy 1y — VnltVy 1w (65a)
_/ _/ _ _
= Cad2y1n Co182,10 82,19 -
b
By = o ¢, By = R Biy (65b)
z ! z 1 z /
w1 n, W12
—_— —/ 7/ — p—
By — Coad2yra o, Coubdz,n 8z, B
n=— T8 By = r =By (65¢)
Zn2 Zn2 212
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: / / / /
With Vi1n = V1 1 Vi1t = Vu1 - & Yuiw = Vw1 1 and yy,1¢ = Yy 1 - £ We note
that yuon = —¥n1e and Yu2e = Vu1n-

_ _ _/ !
Otherwise, we recall that )\n, 1 =< )‘n,z and A w1 = )‘n/,z’ hence we get:

- - ~ ~ 1
Dll = D22 = D/ll = D/22 = > 0 (66)

. . 0z
14 BaBy —212

Zu'12

+ (2) Decomposition of 0;Eq into different parts to analyze

According to (26), we have:
a =DyL,, - U] - kal,}:, - [Up] (67a)
& = ~Djy Ly, (U] + Hyy L, - (U] (67b)

Using Lemma 1, we get:

ta = 30 AL (1) (e + Qe + Q) W)y, (68)
Cepr
with
Ppp =2z,,L,, ®L,; +72,,L,,®L,,
+ 2Ly ® Loy + 25 L, ® Ly, (692)
Qe = Bioz, L, ®Ly , + BuzyyLy, ®Ly, (69b)
Qi = B/IZZ;,/IL;’:I ®L,,+ Blmz;/,/zL;/:z Q®L,, (69¢)

o (3) Calculation of the term concerning Prg:
According to (15) and (29) the definitions of (L, ,, L;,/ Qand (L, "L;,/ 1) and recalling
that w, ; = \/iiyn]k, we get:

(U] - Pee - [Uy)

(10 vt ) (14 Sk

— 7
|Zn,k| Zn’,k'

I
_ ; .

Il
_Xk: 5

- _ % Z@R (([Vh] Vi) + (] - Y;/,k)z)
x

([Vh] . 7’;’,/< _ M) ([Vh] . Viz/,k _ M()Oa)

7 —
|Zn/)k| |Zn,k|

1 (o 1] p% + (o 1) - V)
> v :

N

k |z”’k|

+(vil ® oy, - n]) : (Z Yk © Yk = D Ve ® y:,/,k> (70b)

k k
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We remark that the last term of (70b) equals to zero as » ; ¥, ® Yk = Dk Viy s ®
y;l,, =1L Finally (70) is written in the following form by decomposing it into two
independent parts, related respectively to [v;] and [0, - n]:

(Up] - Pep - [Up] = Py + Ploy, ) (71)

o (4) Calculation of the term concerning Qg
Accordmg to (15), (29) and (28), the definitions of (Ln oLy k) CL .,

nk’ ) and
(C o C ) and to (65), we get:

[yl - QEE’ ' [Uh]
_ |Zn1| |Zn2| | Szn/ 12
i Zf; o e o]
o, - Q|loy-n
(([Vh] ® [v] — —) Va1 ® Vs T V2 ®Vyy )+ Cq)
12,,1112,,5
(72)
with
vi] ® [0, - ]
Co = ?(7;/,2 ®Vu1— VYn2®Vy 1)
n,1 (73)

n [vi] ® [0y, - n]

|Z_ | (_}’n,l ® Y:,,/)z + 7:1/)1 ® }’n,Z))
n2

Then by taking into account that:

(}’;1/,2 ® Yu1—Vu2 ® }';,/,1) = (Vn,lny,;/’lt/ — )/n,lt)/’;/,ln/)(l’l® I’l—|—t®t) = {I (74-)

it can be proved that:

(Un] - Qep - (U]
— R—R
|Z;’1| |Z;;2| 8z,

_ 5 | —

[0y, - n] ® [0, - n]
- 1A
([Vh] ® [vi] — = ) Q (75)

Zn/)1 n/’2 |Z;1||Zn’2|
_ _/

162, 15| |52n’,12|§2

12 2 (g, ] - vy

2|Z,:1| |Z,;2|

In (75), the following notation is adopted:
AQ=Vu1 ® Vot Vu2® Vi1 (76)
Otherwise, it can be proved that Ag is symmetric, as we have

Ag = (Vn,ln)’,:/’ltr + Vn,lty,;/’ln/)(n Qn—tQt)

/ ) (77)
= Mm 1V 10 = VitV 1, )M E+ @ 1)
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+ (5) Calculation of the term concerning Ql,

In the same way as for Qgg/, we get:

(U] - Qpp - (U]

1z, 11 1z, | 0z, o, N o, n
= Futl Enal | Ttz | ()@ ) - MO0 ) g,
Z1,1%n,2 |Z,,/’1 | |Z,,/,2|

182, 151182 1,1¢2

e lon ) - (i) (78)
2|Zn,1| |Zn,2|

with
A/Q = y/n/,1 ® VYu2 + 7;1/,2 ® Yn1 (79)

It can be proved that Ab = (AQ)T = Ag. Otherwise, we remark that the sum of the
two last terms in (75) and (78) is equal to zero.

(6) Calculation of the two terms concerning Qgp and Qg

The two terms that need further analysis are:

(Un] - (Qep + Q%EI;) -[Up)

izl 12,0 | 82y o1l ® o) n
o 2"’2 21 [Vh]®[Vh]_—[ - _]®[_h ] 1 Ag
2 1%n,2 1Z,,1112,,5
Iz, 1| |z,5] | 8z, o, N o, N
wl S| P (1) g ) - O g,
Z31%n,2 12,1112, 5
= Q) + Qloyn)

(80)

(7) Calculation of the terms Pyy,) and Q[

Using (51a), (54), (70), (71), (80) the definition of the polynomial functions . given
in Lemma 2 and (50) the definition of G(Cy, Cy, A; w) in Theorem 4, it can be shown
that:

1 — R —R R /
Pry,) + Qu) = _§(¢—(|Zn,1| s zyol 5 ATy &5 il Vw1 Vil - Vn/,z)

—R—=R R /
+ CI>+(|Zn)2| ) |Zn,1| ) Alzl & val - VYun2 (vi] - }’,,/,1))

1 —R —R p
= _EG(|Z'I’1| > |Z}’l,1| > AIZ; [Vh]) (81)
with
’
8z, 8z, 1 1 1
R _ n,12 n,12
Ay = |—= - | == T = || — (82)
Zn1%n,2 2w 1%w,2 Zul  “n2 2,1 )

Furthermore, according to (55), it is easy to obtain (49a) the first part of the sufficient
condition (49).

(8) Calculation of the terms P, ) and Q[g,, ]

Using (51b), (54), (70), (71), (80) the definition of the polynomial functions ® . given
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in Lemma 2 and (50) the definition of G(Cy, Cy, A; w) in Theorem 4, it can be shown
that:

1 1

1
P[ah-n] + Q[ah-n] = _5 Dy pm— — AYZI ¢iloy - nl- VY1 oy - n]- )’;,/,2
1Z11 12,0l
1 1 v ,
+ o v — A121 é-; [O'h : n] : yn,Zi [O'h : n] ! yn/,l
|Z,;2| |Z,;1|
1 1 1
=——G ﬁ’ j’ AYZ; [Uh - n]
|Zn,1| |Zn,1|
(83)
with
Aty =182, 15| — 182, 15| (84)

Furthermore, according to (55), it is easy to obtain (49b) the second part of the
sufficient condition (49).

Finally, taking into account (68), (81) and (83) leads to (48) of Theorem 4. O
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