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The complex variable reproducing kernel particle method (CVRKPM) of solving two-dimensional variable coefficient
advection—diffusion problems is presented in this paper. The advantage of the CVRKPM is that the shape function of
a two-dimensional problem is formed with a one-dimensional basis function. The Galerkin weak form is employed to
obtain the discretized system equation, and the penalty method is used to apply the essential boundary conditions. Then
the corresponding formulae of the CVRKPM for two-dimensional variable coefficient advection—diffusion problems are
obtained. Two numerical examples are given to show that the method in this paper has greater accuracy and computational
efficiency than the conventional meshless method such as reproducing the kernel particle method (RKPM) and the element-

free Galerkin (EFG) method.
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1. Introduction

The advection—diffusion equations are important in many
fields in engineering.!'=! In general, the advection—diffusion
equations are solved using numerical methods, such as the
finite difference method (FDM), the finite element method
(FEM), and the boundary element method (BEM). These
methods are derived from local interpolation schemes and re-
quire a mesh to support the application. 6!

Meshless methods are approximate methods that are
based on nodes without initial mesh and re-meshing.!’-10]
Then, the meshless method can overcome the disadvan-
tage that the conventional numerical method depends on the
mesh of the solution domain. At present, the element-free
Galerkin (EFG) method!!'~!71 and the reproducing kernel par-
ticle method (RKPM)[!3-291 are the most important meshless
methods. To overcome the disadvantage that the EFG method
and the RKPM have a great computational cost, based on
the complex variable theory, the complex variable meshless
methods, such as the complex variable element-free Galerkin
(CVEFG) method>'-3% and the complex variable reproducing
kernel particle method (CVRKPM)!3!-32] have been presented.
The advantage of a complex variable meshless method is that
the correction function of a two-dimensional (2D) problem
is formed with a one-dimensional (1D) basis function when
the shape function is obtained, which leads to fewer nodes
selected in the domain of the problem without the loss of
the computational accuracy.®3 Then, the complex variable
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meshless method has a higher computational accuracy and
efficiency.?*!

In this paper, the CVRKPM of solving 2D variable coeffi-
cient advection—diffusion problems is proposed. The Galerkin
weak form is employed to obtain the discretized system equa-
tion, and the penalty method is used to apply the essential
boundary conditions. Then, the corresponding formulae of
the CVRKPM for 2D variable coefficient advection—diffusion
problems are obtained. Two numerical examples are given
to show that the method in this paper has greater accuracy
and computational efficiency than the conventional meshless
method, such as the RKPM and EFG methods.

2. Shape function of the CVRKPM

Consider a complex function i(z) which is the continuous
derivative function defined in the domain 2. In the CVRKPM,
the approximate function i (z) at point z is

i(z) = @ (2) +id3(2)

() / /
= / wh(z—2)d7,
Q

(z=x1+ineQ), (1)

where wy (z—7') is a corrected reproducing kernel function ex-
pressed as

wn(z—7) =C(nz—7 )wn(z—7). 2)

Here, wy(z —2') is the kernel function which has a compact
support domain, and C(z;z — 7 ) is the correction function
which is expressed as a linear combination of polynomial basis
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functions, i.e.,

ZP;Z Z

= p'(z—2)b(),

Z Z— Z
(z€ Q). 3)

The discretized form of the complex variables reproducing
kernel approximation can be obtained by applying the trape-

zoidal rule to Eq. (1), i.e.,
n
Z 22— 21)wh(z—21)AVyid(zg), “)

where z; is the node in the support domain of z, n is the total

number of the nodes in the support domain of z,

IZ(Z]) Zﬁl(Zl)—FiIZz(Z[), 5)

and AVj is the volume of node z; and represents the integration

weight, i.e.,
Nt
Y avi=0, (©)
I=1

where n; is the total number of nodes distributed in the solution

domain.

Equation (4) can be rewritten as

i'(z) = C)W()V -i, (7

i(z0))" = Qu, (8)
(zn),u2(z))T, (9)

a = (d(z1),d(z2),- -,
w=(ui(z1),u2(z1),u1(22),u2(22), ..., us

11i0000---00
001i00---00

o—|00001i--00] (10)
000000 1i]
wiz—z1) 0 - 0
0 wiz—z)- - 0
W(z) = : : . : ’ an
0 0 w(z—24)
AV 0 0
0 AV, - 0
v={ . . . .| (12)
0O 0 --- AV,
Let
Ci(2) =Ci(z:z—21) = p" (z—2)b(2), (13)

then we have

.,Cu(2)) = b (2) P, (14)

where
po(z—z1) poz—z2) -+ polz—2zn)
pi(z—z1) pilz—z2) -+ pi(z—2za)
P = : : .. : - 13
pm(z—21) pm(z—22) =+ pm(z—2n)

Here, the correction coefficients are obtained via the reproduc-
ing conditions of the trial function, and

M(z)-b(z) = H, (16)

M(z) = iP(Z*ZI) P (z—z) wh(z—z1)-AV;,  (17)

=1
=(1,0,...,0)", (18)
b(z) =M"'(z)-H. (19)

Then, the expression of the trial function #"(z) can be written
as

i'(z) = P(z)a = i (20)

where $(z) is defined as the shape function of the CVRKPM,

D(z) = (P1(2), P2(2),...,Pulz)) =C(z)-W(z)- V. 21)
Then,
() = Re[®(2)a) = RelY @), (22)
=1
B(2) = Im(@@)d =Y. & @a(z).  ©3)
=1

The advantage of the CVRKPM is that the shape function
of a 2D problem is formed with a 1D basis function, which
leads to the fact that fewer nodes can be selected in the mesh-
less method formed with the CVRKPM under the same accu-
racy. As for an arbitrary node, when its shape function and
its derivatives are calculated, it is necessary to obtain the in-
version of the matrix M. Under the same accuracy, because
of fewer unknown coefficients needed in the CVRKPM ap-
proximation, which leads to the reduction of the dimension of
the matrix, then the CVRKPM has a great computational effi-

ciency compared with the RKPM. 6]

3. CVRKPM for 2D advection—diffusion prob-
lems

Now we consider the time-dependent variable coefficient
advection—diffusion equation

u 2%u 2%u

du
3 _dl(xl,xz)aix% _dZ(XbXZ)a 5 +V1(X1,X2)axl

du
+VZ(XI7X2)87)C2 :f(x17-x27t)7 (-xlax2) € 97 t Z 07 (24)

with the boundary conditions below,

u(x17x2at):ﬁ(x1;x2at)v (XI»XZ) Eruv (25)
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d t 0 t
d (xl7x2)u();7;6f2’)nl +dz(X1,X2)M(};7;C:2’)n2
= q(x17x27t)7 (x17x2) S qu (26)
and the initial condition of
u(x17x270) = Uo, (27)

where u(xy,x,,t) is a field function at the point x = (x1,x;) and
time 7; d;(x1,x,) is the diffusion coefficient; v;(x,x;) is the ad-
vection coefficients in the x; direction; f(x1,x2,7) is the source
term; i(xy,xp,t) and G(xj,xy,t) are the prescribed functions
on the corresponding boundaries I'* and I'Y, respectively; n;
is the outward unit normal to the boundary I" in the x; direc-
tion; I'"Ur1=1;1“Nr4=4a.

Using the penalty method to enforce the essential bound-
ary conditions, the corresponding constrained Galerkin weak
form of the time-dependent advection—diffusion problem can
be obtained as

/Q SM(% ~f)de +/Q 8(Lu)"d(Lu)dQ

0 du
—|—/Q 5u(v1(x1,x2)au +V2(X1»x2)a )d-Q
7/ 5uqdr+/ S(u—mau—mdl, (28
Fq Fll
where « is the penalty factor,
> dl(xh)CQ) 0 :|
d= 2
[ 0 dz(xl,)Cz) ’ (9)
9
J= | 931 | .
L()=| %0 |0, (30)
axZ

From Egq. (28), we have

/6u do - /Sufd.Q +/ §(Lu)Td(Lu)dQ

/ Suv ( xl,xz

/ ougdl’ + | Ououdl’ —
4 u

d.(2+/ Suvy(x) xz);u dQ
X2

6uaudF (31)

From Eq. (22), we can obtain the f0110w1ng approximations:

u(z,t) =Re[P(2)u(t)] = i Re[®@1(z)]ur(t)

I=1
= ¥ Br(2)ur(t) = Bl (32)
I=1
Bu((;,t) _ gtlil ~1(Z)u1(t)
B LA dup(t) = .
_I; 1(2) 5 = d(2)u, (33)

where n is the node number in the compact support domain of
z, and

- Pu(2)), (34)
= (ul(t)aUZ(t)7~“aun(t )Tv (35)

Lu(z,t) = Re[®@1(2)|ur(t)

(agF
QO
SR

I
—_

I

I
s

BI(Z)~UI(t):B(Z)'U. (36)

~
Il

Substituting Eqgs. (34)-(36) into Eq. (32) yields
/ 8 (2)u][B(2)i] dQ —/ 5®(2)u] fdQ
Q Q

9
o u dxi
+./95[c5(z)u]V2(X1,X2)
_ / §[®(2)ulgdl +
1
~ [ s(ulandr ~o. en

Fu
Equation (35) can be written as

Su'(Cii+ Du+ K*u+ GVu+GPu— FV

—F?® _F% =, (38)
where
c:/ BT (2)B(2)dQ, (39)
Q
D= QBT(z)JB(z)dQ, (40)
K"‘:/ &7 (2)ad(z)dI, (41)
Fu

G = [ F (a0 2 d(z)40, @)
Q 1
d

$(2)dQ, (43)

8x2
F<1>:/ &7 (z)fdQ, (44)
0
F® = [ $Tgdr, (45)
4
Fo= | &' (2)aadl. (46)
Fu

In the advection—diffusion problem, the field function u is
not only a function of space coordinates, but also depends on
time. Because the time and space domain are not coupled, we
apply the CVRKPM in the space domain, and the finite differ-
ence method in the time domain. We can obtain the final linear

system as
Cu+Ku=F, 47)
where
K=D+K*+GY+G?, (48)
F=FY 1 F® L pe (49)

Equation (47) is a system of linear ordinary differential
equations, in which the time is an independent variable. Sup-
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pose that the time step is Ar. Using the traditional difference

method for two-point boundary value problems, we can estab-

lish the relationship between u|; A, and ul; as

u

Ju Ju
ot

0 ot

t+At+(1 - 9)

=

0
From Eq. (47), we can obtain a—’:|t+m and

uli4ar —14|z
At '
u

ot

substituting the results into Eq. (50) yields

(& c

At At

+O0F|n+(1—-0)F|,

(G +0K s )ulia = (£ —(1-0)K|)ul,

(50)

|- Then,

(S

where 0 is a time-weighed coefficient, and its different values

correspond to different time difference forms. When 6 = 1/2,

equation (51) becomes
( 2C 2C

At At

- +K|I+AI)U|I+AI = (7 _Klt)u‘t +F|1+At +F|t-(52)

Then, the relationship between w|,1a; and w|, is obtained.

With the initial condition, starting from the initial time, we
solve the field function at the next moment after a time step.
The field function w at any time can be achieved step by step.

4. Numerical examples

For the validation of the method described above, we

present two examples.

In the examples, we examine the

accuracy of CVRKPM and make comparisons between the
CVRKPM, RKPM, and EFG methods.

4.1. Advection-dominated equation

Consider the following linear advection—diffusion equa-

tion:
du o e 1o
dr  dx; dxa  4m?\ox? 8x§

(xl,XQ) c = [0,1] X [0,1], t>0,

together with Dirichlet-type boundary

and the initial condition
u(xy,x2,0) = sin(zx;) sin(7xy),

The analytical solution is given by

conditions

(Xl,xz) € Q.

u(xy,x2,t)= e " sin(7xy ) sin(7x;).

) = e (m(x; +12)),

(53)

(54)
(55)
(56)
(537)

(58)

(59)

This is an advection-dominated advection—diffusion

equation. To illustrate the accuracy of the proposed mesh-
less method, we choose 12 x 12 regularly distributed nodes.

The following parameters are employed to solve Eq. (53):
o = 1.0 x 10% and Ar = 0.001. The dpgy is chosen to reach

090204-4

the highest accuracy of each method. In experiment, we as-
sign dmax = 1.7 for CVRKPM, dpax = 2.5 for RKPM, and
dmax = 1.9 for the EFG method.

Figures 1-3 show the analytical and numerical solutions
obtained, respectively, by the CVRKPM, the EFG method, and
the RKPM when x; = 1/12 att = 0.1, 0.2, and 0.5 s. We can
see that the results of the three methods are in very good agree-
ment with the exact solutions. It is obvious that the CVRKPM
has a higher accuracy than the EFG method and the RKPM.

0.30

| — analytical
o CVRKPM
0.25r . gra
= [ x RKPM
= 0.20F
% 0.15f
[a\]
i
= 0.10f
3 .
0.05}
0.00 1 1 1 1

00 02 04 06 08 1.0
P

Fig. 1. Comparison of the solutions of CVRKPM, RKPM, and EFG
method with the analytical one at x; = 1/12 at time # = 0.1 s.

0.30
—— analytical

0.25 o CVRKPM
. a EFGM
S x RKPM
s 0.20F
50150
[a\]
i
= 0.0}
S

0.05F

0.00

00 02 04 06 08 1.0

Fig. 2. Comparison of the solutions of CVRKPM, RKPM, and EFG
method with the analytical one at x; = 1/12 at time t = 0.2 s.

0.20

—— analytical
o CVRKPM
A EFG

0.15F- « RKPM

w(1/12, @, 0.5)
(]
=
o
T

0.05}

0.00t

1 1 1 1

0.0 02 04 06 0.8 1.0
Ta

Fig. 3. Comparison of the solutions of CVRKPM, RKPM, and EFG
method with the analytical one at x; = 1/12 at time = 0.5 s.

As regards the computational speeds of the three meth-
ods, under the same accuracy, the CVRKPM is faster than the
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other two methods. As shown in Fig. 4, under the same accu-
racy, the CVRKPM requires 144 nodes and CPU time of 47 s,
the EFG mothod requires 169 nodes and CPU time of 85 s, and
the RKPM requires 196 nodes and CPU time of 93 s. Thus,
the CVRKPM has higher computational efficiency.

0.030r
0.025+
—
(2]
& 0.020F
8 analytical
o 0.015F
Q O CVRKPM nodes 12X12
= 0.010 CPU time 47 s
3 A EFG nodes 13x13
0.005 CPU time 93 s B
X RKPM nodes 14x14
0.000 CPU time 85 s 4

00 02 04 06 08 1.0
Fig. 4. Comparison of CPU time for a gi¥&n accuracy at x; = 1/12
attimet =2s.

4.2. Diffusion-dominated equation

Consider the following advection—diffusion equation:

Ju 1 Jdu 1 Jdu +372u)207

du 1 du 1 i_@iu
o 2" oxn T 2%0m  \ox T 9

(x1,%2) € 2 =[0,1] x [0,1], >0,  (60)
together with the Dirichlet-type boundary conditions
u(0,x2,1) =0, 61)
u(l,xp,t) =xe", (62)
u(x1,0,1) =0, (63)
u(xy,1,t) =xre™, (64)
and the initial condition
u(x1,x,0) =x1x2, (x1,%2) € Q. (65)
The analytical solution is given by
u(xy,x2,t) = x1x2e " (66)

This is a diffusion-dominated advection—diffusion equation.
This example is solved using the CVRKPM, the EFG method,
and the RKPM with totally 144 regularly distributed nodes.
The penalty factor is @ = 1.0 x 103,

Figures 5—7 show the analytical and numerical solutions
obtained by the three meshless methods at x; = 1/6. We
choose dp.x to be 1.7 for the CVRKPM, 1.9 for the EFG
method, and 2.7 for the RKPM. Then, the CVRKPM and EFG
method have greater computational accuracy.

As regards the computational speeds of the three meth-
ods, under the same accuracy, the CVRKPM is faster than the
other two methods. As shown in Fig. 8, under the same accu-
racy, the CVRKPM requires 144 nodes and CPU time of 211 s,
the EFGM requires 144 nodes and CPU time of 361 s, and the
RKPM requires 225 nodes and CPU time of 267 s. Then, the

CVRKPM has higher computational efficiency.

0.15

0.10+

u(1/6, x5, 0.1)

0.00¢

—— analytical
o CVRKPM
A EFG

x RKPM

Fig. 5. Comparison of the solutions of CVRKPM, RKPM, and EFG
method with the analytical one at x; = 1/6 at time = 0.1 s.
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0.100:
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0.050}

u(1/6, x5, 0.2)

0.025

T

0.000

T

—— analytical
o CVRKPM
a EFG

x RKPM

Fig. 6. Comparison of the solutions of CVRKPM, RKPM, and EFG
method with the analytical one at x; = 1/6 at time 7 = 0.2 s.

0.100F
o
<. 0.075
8
L 0.050-
=
3
0.025}
0.000F

[ — analytical

o CVRKPM
A EFG
x RKPM

0.2 0.6

0.8 1.0

Fig. 7. Comparison of the solutions of CVRKPM, RKPM, and EFG
method with the analytical one at x; = 1/6 at time = 0.5 s.
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~ 015
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& 0.10
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0.00

analytical
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CPU time 361 s
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!

00 02 04 06

T2

0.8 1.0

Fig. 8. Comparison between CPU time for a given accuracy at
x;=1/6attimer=0.1s.
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5. Conclusions

Based on the ICVMLS approximation, we present the
CVRKPM for 2D advection—diffusion problems. An exam-
ple of diffusion-dominated advection—diffusion equation and
an example of advection dominated advection- diffusion equa-
tion are used to study the newly developed meshless method.
We can draw the following conclusions. (i) The CVPKRM
has much better accuracy and efficiency than the RKPM,
and it also has better computational efficiency than the EFG
method.
the CVRKPM, nodes can be increased, but it also increases
the computation time. (iii) The solutions of the CVRKPM
are in excellent agreement with the analytical solutions of

(i) To reduce the error of solution obtained by

both the diffusion-dominated advection—diffusion equations
and advection-dominated ones. In a word, the CVRKPM has
good potential in solving problems in engineering and sci-
ence which are governed by various types of partial differential
equations.
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