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EXECUTIVE SUMMARY

The modelling of linear wave propagation on unbounded domains is of interest in various fields of
both science and engineering. It is especially of interest in the earthquake analysis of dams because
the foundation rock and impounded water may be modelled as unbounded domains undergoing
wave motion generated by the motion of the dam.

One approach to the numerical solution of a wave equation on an unbounded domain uses a
bounded domain surrounded by an absorbing boundary or layer that absorbs waves propagating
outward from the bounded domain. A perfectly matched layer (PML) is an absorbing layer model
that absorbs, almost perfectly, all waves incident upon it. This report develops the concept of a
PML for elastic and acoustic waves using some of the insights obtained in the context of electro-
magnetics and presents PMLs for (1) a rod on elastic foundation, (2) acoustic waves in two and
three dimensions, and (3) elastic waves in two and three dimensions. Furthermore, this report
develops displacement-based finite-element implementations for the PMLs, both in the frequency-
domain and the time-domain. In particular, an efficient finite-element implementation suitable for
explicit integration is presented for the three-dimensional elastic PML, thus allowing the solution
of realistic three-dimensional problems without the overhead of solving a large system of equations
at each time step.

Numerical results are presented for the classical problem of an acoustic waveguide, which is repre-
sentative of the reservoir behind the dam, and for the classical soil-structure interaction problems
of a footing on a (i) half-space, (ii) layer on a half-space, and (iii) layer on a rigid base. These re-
sults demonstrate that PML models provide highly accurate results for a wide range of problems at
a low computational cost, and thus provide a suitable way of modelling the unbounded foundation
rock and impounded water in earthquake analysis of dams.
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1 INTRODUCTION

The modelling of linear wave propagation on unbounded domains is of interest in various fields of
both science and engineering [1, 2], ranging from simulation of earthquake ground motion [3, 4]
and soil-structure interaction [5, 6], to electromagnetic waves [7], MEMS devices [8] and quantum
mechanics [9]. Such modelling is especially of interest in the design of earthquake-resistant dams
and in the evaluation of earthquake safety of existing dams, because the unbounded foundation
rock and impounded water lead to radiation damping, which is known to be significant in the
earthquake response of dams [10].

Solution of a wave equation in an unbounded domain requires the imposition of a radiation con-
dition in any unbounded direction: waves should radiate outwards from a source — a vibrating
structure, for example — toward an unbounded direction, without any spurious wave motion in the
reverse direction. Irregularities in the geometry of the domain or in the physical material often com-
pel a numerical solution of the problem, thus requiring the use of a bounded domain, along with
an artificial boundary that absorbs outgoing waves, for the modelling of the unbounded domain.
Accurate yet efficient absorbing boundaries are crucial for the solution of both time-harmonic and
transient problems: time-harmonic problems are governed by elliptic partial differential equations,
where any spurious boundedness affects the entire domain instantly, whereas absorbing boundaries
for transient analysis facilitate incorporation of non-linearity within the bounded domain.

Typical absorbing boundaries belong to one of two broad categories: 1) rigorous, non-local bound-
aries [11-14], typically formulated for time-harmonic analysis or 2) approximate, local bound-
aries [15-17], typically formulated for transient analysis. The various existing absorbing bound-
aries, local or not, are not without drawbacks.

The rigorous boundaries, such as boundary elements [11] and DtN maps [12, 13] are highly accu-
rate and thus may be used with a small bounded domain. However, the low computational cost due
to the small size of the domain may be negated by the expense due to not only the non-local nature
of such boundaries but also the computation of the boundary terms. Moreover, rigorous boundaries
are typically based on time-harmonic semi-analytical solutions, and therefore are often restricted to
linear systems with homogeneous, isotropic material and simple geometries; corresponding time-
domain formulations [18-20] may be computationally expensive and are also subjected to the same
restrictions on material and geometry.

Classical approximate absorbing boundaries [15-17, 21], although local and cheaply computed,
may require large bounded domains for satisfactory accuracy, since typically they absorb incident
waves well only over a small range of angles-of-incidence. Moreover, high-order approximate
boundaries require the use of special finite elements [22—-27] for proper implementation. Various
absorbing layer models [28—30] have also been proposed as alternatives to absorbing boundaries;
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however, obtaining satisfactory performance from such nwonely require careful formulation

and implementation, since the change in material properties from the elastic medium to the absorb-
ing layer causes reflection of incident waves [31]. The superposition boundary [32] is cumbersome
and expensive to implement, and infinite elements [33, 34] typically require problem-dependent as-
sumptions on the wave motion.

The difficulty in obtaining a sufficiently accurate, yet not-too-expensive model of the unbounded
domain directly in the time domain has led to the development of transient analysis methods that
use frequency-domain analysis as an intermediate step. One such method uses hybrid frequency—
time-domain analysis [6,35], iterating between the frequency and time domains in order to account
for nonlinearity in the bounded domain; this computationally demanding method requires careful
implementation to ensure stability. Another approach replaces the nonlinear system by an equiva-
lent linear system [36] whose stiffness and damping values are compatible with the effective strain
amplitudes in the system. A third approach [37—39] approximates the frequency-domain DtN map
of a system by a rational function and uses this approximation to obtain a time-domain system that
is temporally local. Although this approach is conceptually attractive, computation of an accurate
rational-function approximation may be expensive.

A perfectly matched layer (PML) is an absorbing layer model for linear wave equations that ab-
sorbs, almost perfectly, propagating waves of all hon-tangential angles-of-incidence and of all
non-zero frequencies. The concept of a PML was first introduced by Bérenger [40] in the context
of electromagnetic waves. More significantly, Chew and Weedon [41] showed — almost imme-
diately — that the Bérenger PML equations arise from a complex-valued coordinate stretching
in the electromagnetic wave equations. Since the introduction of these seminal ideas, extensive
research has been conducted on various aspects of PMLs for electromagnetic waves; this is men-
tioned without references: a review of electromagnetics PMLs is beyond the scope of this work.
PMLs have been formulated for other linear wave equations too: the scalar wave equation or the
Helmholtz equation [42—-44], the linearised Euler equations [45], the wave equation for poroelastic
media [46], and, as discussed below, to the elastodynamic wave equation.

To the author’'s knowledge, the idea that PMLs could be formulated for the elastodynamic wave
equation was first introduced by Chew and Liu [47]: they used complex-valued coordinate stretch-
ing to obtain the equations governing the PML and presented a proof of the absorptive property
of the PML. Furthermore, they presented a finite-difference-time-domain (FDTD) formulation ob-
tained through field splitting or an nonphysical additive decomposition of the velocity and stress
fields. Contemporaneously, Hastings et al. [48] applied Bérenger’s original split-field formula-
tion of the electromagnetics PML directly to the P- and S-wave potentials and obtained a two-
dimensional FDTD scheme for implementing the resultant formulation. Liu [49] later applied the
coordinate stretching idea to the velocity-stress formulation of the elastodynamic equation to ob-
tain split-field PMLs for time-dependent elastic waves in cylindrical and spherical coordinates.
Zhang and Ballmann [50] and Collino and Tsogka [51] have also obtained split-field, time-domain
PMLs for the velocity-stress formulation and presented FDTD implementations. The latter have
also implemented the PML using a two-dimensional mixed finite-element scheme [52] in which the
degrees-of-freedom of each element are the velocity, the shear stress, and split-field components of
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the axial stresses. More recently, Festa and Nielsen [53]édeaded the FDTD implementation

of Collino and Tsogka to three-dimensional problems and numerically analysed the Rayleigh-wave
absorption capacity of PMLs, Komatitsch and Tromp [54] have presented a PML formulation using
field-splitting of the displacements, and implemented it using spectral elements, Marcinkovich and
Olsen [55] have presented an implementation in a three-dimensional fourth-order velocity-stress
finite-difference scheme, and Ma and Liu [56] have explored the use of PML with single-point
integration and hourglass control, among others [57-62].

A PML must be formulated with certain practical considerations in mind if it is to be widely
adopted and used outside of in-house research software. Because of its intrinsic ability to model
arbitrary and complex geometries and materials with relative ease, the finite-element method [63—
65] has become the method of choice for modelling solid mechanics and elasticity problems, and
existing software for finite-element modelling, analysis and visualisation are predominantly geared
toward the displacement-based finite-element method. It is therefore pragmatic to formulate the
PML in terms of displacement-based finite elements, because the object of interest in the analysis
is not the PML itself, but what it bounds, which may be a domain with non-linear material and
complex geometry [3, 6]; the PML merely serves to model the rest of the world [1]. Furthermore,
itis imperative that the PML allow explicit time-integration, because it is impractical to solve large
systems of equations — from e.g., three-dimensional problems — at each time-step. Most existing
formulations of PMLs for transient elastic waves [47-59, 61, 62] use explicit time-integration, but
either with a finite-difference scheme, or with a finite-difference-motivated split-field formulation

in a finite-element setting, with the split fields visible outside of the element.

The objective of this report is to develop the concept of PML for elastodynamics in a way that ul-
timately allows development of displacement-based finite-element PML with explicit integration
for three-dimensional elastic waves — thus allowing a transient finite-element model of the un-
bounded foundation rock beneath a dam — and a similar PML for acoustic waves, thus allowing
a model for the unbounded reservoir behind it. To this end, the concept of a PML is developed
for elastodynamics using some of the insights obtained in the context of electromagnetics [66—68].
The PML concept is first illustrated through the one-dimensional example of a rod on elastic foun-
dation in Chapter 2, and then extended to acoustic waves in Chapters 3 and 4 for both two- and
three-dimensional problems, and to elastic waves in Chapters 5 and 6. The PML formulations are
numerically validated by modelling relevant classical problems. The acoustic PML models are val-
idated for an acoustic waveguide, an idealisation of the impounded water in the reservoir, and the
elastic PML models are validated for the classical soil-structure interaction problems of a footing
on a (i) half-space, (ii) layer on a half-space, and (iii) layer on a rigid base.






2 A ONE-DIMENSIONAL SYSTEM

2.1 Introduction

The ideas central to the concept of a perfectly matched layer are introduced and explored in this
chapter. These ideas are explicated in the context of the one-dimensional system of a semi-infinite
rod on elastic foundation, chosen because it allows both propagating and evanescent waves. In
addition to presenting an analytical exploration of a perfectly matched layer, this chapter also
demonstrates the finite-element implementation of the PML equations, for both time-harmonic
and transient analysis.

2.2 Semi-infinite rod on elastic foundation

Consider a semi-infinite rod on elastic foundation (Fig. 2.1), not subjected to any body forces, but
subjected to an imposed displacemegfr) at the left end(x = 0), and a radiation condition

for x — oo. This excitation causes displacemen(s, ), which are governed by the following
equations:

do kg .
—_— — 2.1
AT (2.18)
oc=FE¢ (2.1b)
du
= — 2.1
€ o (2.1c)

whereo ande are the axial stress and infinitesimal strain in the Bds the Young's modulus of
the rod, 4 its cross-sectional arep,its mass density, ankl, the static stiffness per unit length of
the foundation.

If the imposed displacement is time-harmonic of the farg@r) = uy expliwt), with w the fre-
guency of excitation, then the displacementsre also time-harmonic of the form(x,¢) =
u(x) expiwt), with i(x) governed by the following equations:

do kg _ ,
e iy 2.2
o A u w”pu (2.2a)
oc=E¢ (2.2b)
diz
g = 2.2
€ o (2.2c)

wheres ande are the harmonic amplitudes @fande, respectively.
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Figure 2.1. Homogeneous (visco-)elastic semi-infinite rod on elastic foundation.

The frequency-response of this system can be expressed in terms of a dimensionless frequency
ay = wro/c;, Wherery = /EA/k, is a characteristic length quantity and= /E/p is the

wave velocity in the rod. Faty < 1, Eq. (2.2) admits rightward- and leftward-evanescent-wave
solutions of the form

u(x) = exp[—,/l —agf—o] amd u(x) = exp[ﬁ/l —ag;‘_o] (2.3)

and admits rightward- and leftward-propagating-wave solutions of the form

u(x) = exp[—i\/ag — 1;—0] amd u(x) = exp[-i—i\/ag — 1;—0] (2.4)

forap > 1, with ag = 1 the cut-off frequency of the system; the radiation condition allows only
the rightward modes in the system. The dynamic stiffness-at0, which is the axial force-o 4
required in the positive-direction atx = 0 to maintainiz, = 1, can be obtained using Egs. (2.2b),
(2.2c) and Egs. (2.3a), (2.4a) as

S®(ag) = /1 —a} (2.5)

normalised with respect ti > = ,/ E Ak,, the static stiffness coefficient of the system.

The motion of a visco-elastic system, where material damping is introduced through the correspon-
dence principle [69], is also described by the above equations, but with complex-valued material
moduli E* = E(1 + 2i{) andk, = kg(1 + 2i¢) in place of the real modulk’ andk,, ¢ being the
hysteretic damping ratio. The introduction of complex moduli results in a complex-valued wave

speed] = ¢;4/1 + 2i¢ and complex-valued dimensionless frequeafy= a,/+/1 + 2i¢.

The solutions for the displacement and dynamic stiffness of the semi-infinite rod are obtained by
analytically solving Eq. (2.2) on the unbounded dormnj@imo) using appropriate boundary condi-
tions. Numerical solution of this unbounded domain problem requires the solution of Eq. (2.2) on
a bounded domain augmented by an artificial absorbing boundary or layer; a PML is an absorbing
layer model that can be used towards this purpose.
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2.3 Perfectly matched medium

Consider a system of equations of the same form as Eqg. (2.2), butwigplaced by a stretched
coordinatex, defined as [66]

X = /ox A(s)ds (2.6)

where is a nowhere-zero, continuous, complex-valued coordisattching function By the

continuity of A,
dx

— = A(x) (2.7)
dx
which formally implies
d 1 d
dx ~ A(x)dx (28)
Thus this aforementioned system of equations can be defined as
1 do kg _ , -
= _Bn=_ 2.
Adx AT e (2.92)
o=FE¢ (2.9b)
1 du
F= 2.9
¢ A(x) dx (2:9¢)

as a modification of Eq. (2.2), where the constitutive relation, Eq. (2.9b), remains the same as for
the elastic medium. A perfectly matched medium (PMM) for a rod on elastic foundation is defined
to be a medium where the field variablés governed by Eq. (2.9). The (visco-)elastic medium is

a special PMM, whera(x) = 1.

Equation (2.9) is only motivated by, but defined independently of Eq. (2.8); using the latter to
derive the PMM equations from Eqg. (2.2) would involve issues of complex differentiability, all of
which are neatly avoided by the independent definition of the PMM. The assumption of continuity
on A could presumably be dropped, by considering one-sided derivatives, or possibly even weak
derivatives, in Eq. (2.7); such technical issues are avoided by this convenient assumption. Note that
the assumption of a continuoiigs not restrictive in the least: the stretching function is specified

a priori, and is not a physical quantity that is intrinsically discontinuous.

As is to be expected from the coordinate-stretching motivation, Eq. (2.9) admits solutions similar
in form to those in Eqgs. (2.3) and (2.4) admitted by the elastic medium, butwrigplaced byx.
Evanescent-wave-type solutions are of the form

1 = —/1 - 25— d u = i 1— 2§ 2.10
u(x) exp[ ag o a u(x) =exp _—h/ a°r0:| ( )
for ag < 1, and propagating-wave-type solutions are of the form
_ . X _ [ X
u(x) = exp|:—| ai—1=| and a(x) =exp|+i/ai— 1—] (2.11)
ro | Fo




for ay > 1; that these are solutions of Eq. (2.9) can be shown by utilising the continuity of
through Eqg. (2.7).

A special property of these PMMs is that if two PMMs with differ@rdre placed adjacent to each
other, with the function& such that they match at the interface of the two media, then a wave-type
motion will pass through the interface without generating any reflected wave; this jetfet
matchingproperty of the PMM. Without loss of generality, consider two PMMs: one is defined
on (—oo, 0) with A(x) := A'(x), and the other of0, co) with A(x) := A"(x), with the stretching
functions such that"(0) = 1"(0). These two PMMs can be considered as only one PMM but with

a continuous. defined piecewise of+-oco, 0) and|0, oo); thus, there is no interface, precluding the
possibility of the generation of any reflected wave. The perfect matching property holds for both
solutions in Eqg. (2.11) as well as for those in Eq. (2.10), i.e., itis independent of the type of wave,
of the direction of propagation, and of the frequengy

Another special property of the PMMs is that for suitable choices, diie solutions in the PMM
take the form of the corresponding elastic-medium solution but with an imposed spatial attenuation.
Consider, forzy > 1, A defined in terms of a real-valued, continuous functfoas

) = 1 — i 23T (2.12)
ag—1
Then .
X _x L Fl/n) (2.13)
o To at—1
where /
F(x/ro) := i Sf(&)dé (2.14)

On substituting fork from Eq. (2.13) into Eq. (2.11a), the solution is obtained as

ii(x) = exp[—F(x/ro)] exp[—i Ja2 - 1%] (2.15)

Thus, if F(x/ry) > 0, thenu(x) is a rightward propagating wave that is attenuated in that direction,
with the attenuation independent of the frequency due to the choizéxof the function f is
termed theattenuation functionFurthermore, for, < 1, considern. defined as

(2.16)

then Eq. (2.10a) is transformed to

ii(x) = exp[—F(x/ro)] exp[—,/ - agf—o] (2.17)
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i.e., an evanescent wave with additional attenuation.

The above choices for the stretching function are merely illustrative choices that exploit prior
knowledge of the solution. A more realistic choice fowould be in terms of two non-negative
attenuation functiong™® and /P, as

Alx) = { (2.18)

This function does not assume knowledge of the frequency equation of the system, reopdosgs
distinguish between evanescent and propagating waves. This choicenfiposes a frequency-
dependent attenuation and a phase change on the rightward propagating wave: Eq. (2.11a) is trans-
formed into

i(x) = exp|:—Fp(x/r0) 1— %} exp {—i,/ag -1 (:C—O + %()/FO))] (2.19)

. fe(x/l’o)] L)

[ dao

0

where F¢ and FP are appropriately-defined integrals 6% and /P, respectively. Using Eq. (2.18)
imposes an attenuation and a harmonic mode on evanescent waves: Eq. (2.10a) transforms to

ﬁ(x):exp[_Fe(x/ro) /%—1i|exp|:in(x/r0) %_1}@@{_,/1—(13%] (2.20)
0 0

Thus, /€ imposes an attenuation on evanescent wavesfdrah propagating waves.

2.4 Perfectly matched layer

These special properties of the PMM can be used to define an absorbing layer adjacent to a bounded
domain such that the layer and the domain together model the unbounded domain.

Consider the system shown in Fig. 2.22p (:= [0, L]) is the bounded domain governed by
Eq. (2.2), and23}, (:= (L, 00)) is the unbounded PMM, governed by Eq. (2.9). The stratch
taken to be of the form in Eq. (2.12) fag > 1 and Eq. (2.16) forz, < 1, with f chosen such
that f(L/ro) = 0. Alternatively,A can be chosen as in Eq. (2.18) for @&jl with the attenuation
functions such that®(L/ro) = fP(L/ry) = 0. Since the medium iRgp is a special PMM, with
A(x) = 1, and since the admissible choices of attenuation functions impose that the furictions
for the two domains are matched at the interface, all waves propagating outward® grpare
completely absorbed into and then attenuatef ). Thus, the displacements of this system in
Qpp are exactly the same as the displacements of the semi-infinite ghin

If the waves are attenuated enough in a finite dista@gg,can be terminated with a fixed boundary
condition at that distance without any significant reflection of the waves. Shown in Fig. 2.2b,
this bounded PMM2py (:= (L, L + Lp]) is termed the perfectly matched layer (PML). If the
wave reflection from the fixed boundary is not significant, the displacements of the entire bounded
system2 (:= Qgp U Qpp) in pp should be almost the same as the displacements of the semi-
infinite rod inQgp.



— X
< e
Q28p 2B\
(@)
Lp
¢ ¢
QgD Qpm Q= Qpp U Qpm

(b)

Figure 2.2. (a) Perfectly matched medium; (b) perfectly matched layer, adjacent to the bounded
domain for the semi-infinite rod on elastic foundation.

2.5 Effect of fixed-end termination of the PML

The effect of domain termination in the PMM is studied analytically, first by calculating the am-
plitude of waves reflected back from the fixed boundary and then by investigating the efféGts of
Lp and f on the (normalised) dynamic stiffneS$a,) of 2 atx = 0.

The reflected-wave amplitude is calculated by considering a PMM defindd, érp] with an
imposed displacememt(L p) = 0. The stretch is chosen as in Eq. (2.12) égr> 1 and as in
Eq. (2.16) foray < 1. Arightward propagating wave:¢ > 1) with an unit amplitude as it enters
the PML, along with a wave reflected back from the fixed boundary, can be represented as

u(x) = exp[—i :— 1%] + Rexp [+i\/a§ — 1%] (2.21)

Imposingi(Lp) = 0 gives
|R| = exp[-2F(Lp/ro)] (2.22)

which is the amplitude of the reflected wave as it exits the PML. A similar calculation for evanes-
cent waves using Eq. (2.16) shows th&{ in Eq. (2.22) is the additional attenuation imposed

by the PML on the reflected evanescent wave. This reflection coeffidrdue to the PML is
controlled by the choice of the parametgiand L p /o, independently of the size of the bounded
domain to which the PML is adjacent. This suggests that if displacement and stress quantities
nearx = 0 for the semi-infinite elastic medium are the quantities of interest in the analysis, the
bounded domain may be restricted to the region of interest, thus lowering the computational cost,
if the parameters of the PML are chosen appropriately.
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A choice ofA asin EqQ. (2.18) leads to

\ dy
1 Lp
|R| = exp[—ZFe(Lp/ro) | — — 1} exp [—2 1 - a(z)—:| (2.24)
a; Fo

for ayp < 1; an additional attenuation is imposed upon evanescent waves.

forao > 1, and

The dynamic stiffness of2 at x = 0 is calculated as follows: (1) assume a solution of the

form . -
- _ 2 X 2 X
u(x) = B exp[—\/l—aoa] +Bzexp|:—|—\/1—a0%i| (2.25)

in terms of constant®; and B,, with imaginary square roots far, > 1, andA in X defined
as
Ax)=1 forx €0, L] (2.26a)

and, following Egs. (2.16) and (2.12), in terms of a hon-negative attenuation funteésn
1+ f((x—=L)/ro)/{/1 —a} ifag<1

Ax) =
1—if((x—=L)/ro)/+Jai —1 ifag>1

(2) impose boundary conditiong0) = 1 andu(L + Lp) = 0 to calculateB, and B,, and (3)
compute the dynamic stiffness ago 4)|x—¢ using Egs. (2.9b) and (2.9¢). The dimensionless
dynamic stiffness of2 is thus obtained as

forx e (L,L + Lp] (2.26b)

1+ |R| exp[—z 1 —aj(L + LP)/V()]

S(ao) = S%(ao) (2.27)

1 —|R|exp [—2 1—ad(L + Lp)/ro]

with §°°(a¢) given by Eq. (2.5)|R| given by Eqg. (2.22). Her&(ag) — S*(ao) as|R| — 0,
i.e., the dynamic stiffness of the entire bounded domain is a good approximation to that of the
unbounded domain if the reflection coefficient is suitably small.

If A ischosen as

WACE L)/ro>] S =L)/ro) (2.28)

Alx) = {1
do do
in (L, L+ L], following Eq. (2.18), then the dynamic stiffness forajlis still given by Eq. (2.27),

but with
1 1
IR| = exp|:—2Fe(Lp/r0) [ — 1} exp |:2in(Lp/r0) [ — 1}
ay ay

Thus, the accuracy of the bounded-domain approximation is controllable thyifghevanescent
waves and throughf® for propagating waves.
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2.6 Effect of PML parameters on accuracy of results

Equation (2.27), with R| given by Eq. (2.22), is used to investigate the effect of the PML param-
etersLp/ry and f on the dynamic stiffnesS(ay), represented in terms of frequency-dependent
stiffness k(ao), and dampingg (a,), coefficients given by the relation

S(ao) = k(ao) + iaoc(ao) (2.29)

This approximation to the stiffness of the unbounded medium is compared against the exact stiff-
nessS*(ay), also decomposed into stiffness and damping coefficients.

To facilitate a meaningful discussion of the effects of these parameters, the attenuation function is
chosen to be of the form

f(x/r0) = fo (Ii{/r;o) (2.30)
which gives
F(Lp/ro) = ]p";]“ii/lr") (2.31)

Thus the reflection coefficienR| in Eq. (2.22) depends on the maximum value of the attenuation
function, fo [= f(Lp/ro)], the depth of the PMLLp/ry, and the degree of the polynomial
attenuation functiorvz. Equation (2.31) suggests that the accuracy will be related directty to
and toL p/ry, but inversely ton.

Itis demonstrated that it is the deptlp /o of the PML that is significant, rather than the sizgr,

of the bounded domain. Figure 2.3a shows thatAf/ r, is not large enough, then increasibgr,

does not improve the accuracy of the results. However, as shown in Fig. 2.3b, for a sufficiently
large PML (Lp/ro = 1), the size of the bounded domain does not affect the results: in the “eye-
norm”, there is no difference between either approximate result and the exact one.

Figure 2.4 shows the effect of the choice of the attenuation function on the accuracy of results.
As was predicted from Eqg. (2.31), increasifigincreases the accuracy of results, but increasing

m leads to less accurate results. This suggests that the attenuation function should be chosen as a
linear polynomial and that the accuracy should be controlled thrgfgghAn adequate value of;

can be established through a rudimentary trial-and-error procedure; it is not appropriate to choose
a value of f, by choosing an adequate value|&| in e.g., Eq. (2.22), because adequacy of the
value of|R| is equivalent to adequacy of the value fpf

If the dynamic stiffness of the bounded domain is calculated forthe PML given by Eq. (2.28)

with /¢ = fP = f, then the effects of./ryo, Lp/ro, fo andm on the dynamic stiffness is
qualitatively similar to their effects fox in the PML given by Eq. (2.26b), shown in Figs. 2.3 and

2.4; therefore, these results are not presented here. In fact, a highly accurate dynamic stiffness is
still obtained by choosing the parameter valdesy = 1/2, Lp/ro = 1, fo = 10 andm =

.

Although not presented here, accurate results are also obtainable for a visco-elastic rod, for either
of the choices ok given above.
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(b) Lp/ro =1

Figure 2.3. Effect of size of bounded domain on the accuracy of dynamic stiffness of the elastic
rod for two different depths of the PMLfy = 10, m = 1.

2.7 Time-harmonic finite-element implementation

The PMM is equivalently interpreted as an inhomogeneous visco-elastic medium, which is then
implemented using standard displacement-based finite elements [65]. Because the displacement
formulation is well known, only the salient steps of the implementation are presented.

Equation (2.9) is rewritten as follows: Equation (2.9a) is multiplied.fy), ande in Eq. (2.9¢) is
redefined as < A(x)e to obtain an equivalent system of equations

do

dx

kg
A

o=F

A(x)it = —w? pA(x)i
1

x)



Exact | jJ—
PMLwithf,= 1 |
-. 5 i
10 ———
¢ G
= (&]
0 1 2 3 4 5
)
@m=1
Exact j—
1 PML with m=1 —— |
2 ,,,,,,,,,,,,
3 ,,,,,,,,,,,,,,,
4
¢ G
= (&]
O L
0 1 2 3 4 5 0 1 5 3 . :
% %
(b) fo =10

Figure 2.4. Effect of attenuation function on the accuracy of dynamic stiffness of the elastic rod;
L/Vo = 1/2, LP/V() =1.

dii

bl (2.32¢)

dx

Here, the coordinate stretch has been transformed into a change in the material parameters; this
PMM can thus be interpreted to be an inhomogeneous visco-elastic medium.

& =

The weak form of Eq. (2.32a) is derived as follows: the equation is first multiplied by an arbitrary
weighting function,w, residing in an appropriate admissible space, and then integrated2over

using integration-by-parts to get
dw _ kg _ 5 _ o
—o dQ + / —“A(xX)wu d —w / pA(x)wu dQ = (wo)|yq (2.33)
o dx o A Q

The functions: andw are interpolated element-wise in terms of nodal quantities uSing vector
of nodal shape functions, and Egs. (2.32b) and (2.32c) are substituted into the integrals on the left
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hand side of Eq. (2.33). Restricting the integral$2tq the element domain, gives the stiffness and
mass matrices for a PML element:

dnN; 1 dNy kg
ki, = E Q —A(x)N;NydQ 2.34
N Qe dx  A(x) dx d +/e A ()N Ny d (2.343)
me :/ pk(x)NINJ dQ2 (234b)

k{; andmy; are the nodal submatrices of the entire element matk€esndm¢®, with 7 and J
the node numbers anll; the shape function corresponding to ndddn Eq. (2.34) A is defined
globally on the computational domain, not element-wise.

The element stiffness and mass matrices obtained above are symmetric, but are intrinsically complex-
valued and frequency-dependent because of the choice (&g. (2.12) or (2.18)). Hence, the
system matrices fof2 will be complex, symmetric, and sparse, the PML contributions to which

will have to recomputed for each frequency.

2.8 PML for transient analysis and finite-element implementation

An alternate form of the time-harmonic PMM equations (2.9) is used to obtain the corresponding
transient formulation: Eqg. (2.9a) is multiplied kyx) and Eq. (2.9c) by#Ai(x) to get

do k

— — ZEAx)i = -0’ pr(x)i (2.352)
dx A
Gg=E¢ (2.35b)
iwA(x) & =iw d_u (2.35¢)
dx

Because multiplication or division by the factav in the frequency domain corresponds to a
derivative or an integral, respectively, in the time domain, time-harmonic equations are easily
transformed into corresponding equations for transient motion if the frequency-dependence of the
former is only a simple dependence on this factor. Therefore, the stretching functions are chosen
to be of the form
if'O(X/l’o)
ao

Ax) =1+ f5(x/ro)] - (2.36)

Substituting this stretching function into Eq. (2.35) and applying the inverse Fourier transform to
the resultant gives the time-domain equations for the PML.:

d k k
d_a__gfmu_j‘(:ﬂ_gU:pfmiZ+pﬁﬂi[ (2.37a)
x A ro A o
o =Ee (2.37b)
i
foi+ e =2 (2.37¢)
7o dx
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where p
U =/ udr (2.38)
0

and

S =11+ f4(x/ro)]. fe = fP(x/ro) (2.39)
The application of the inverse Fourier transform to obtdimssumes thai(w = 0) = 0. The
presence of the time-integral afin the governing equations, although unconventional from the

point-of-view of continuum mechanics, is not unnatural in a time-domain implementation of a
PML obtained without field-splitting [70].

Equation (2.37) is implemented using a standard displacement-based finite-element approach [71].
The weak form of Eq. (2.37a) is derived by multiplying it with an arbitrary weighting function

w residing in an appropriate admissible space, and then integrating over the entire computational
domain$2 using integration-by-parts to obtain

/pfmwiid§2+/pﬁ wudQ—I—/ d—won—l—
Q q dx

/ £ frowu dQ +/ fcﬂk—wU dQ = (wo)|yq (2.40)

The weak form is first spatially discretised by interpolatingndw element-wise in terms of nodal
guantities using appropriate nodal shape functions. This leads to the system of equations

md +cd +kd + KD + fi = fox (2.41)

wherem, ¢, k andK are system matriced, is a vector of nodal displacementb, is the time-

integral ofd, fi is a vector of internal force terms, anfdy; is a vector of external forces. These
matrices and vectors are assembled from corresponding element-level matrices and vectors. In
particular, the element-level constituent matricemot, k andK are, respectively,

m¢ :/ ofuNTN dQ, ¢ :/ prﬂNTN o
Q@
k
ke—/ £ fuNTN d2. K* = LELEENT N 4o (2.423)
e Qe ro A

and the element-level internal force term is

T
fe= N (ij—]: o dQ (2.42b)

where N is a row vector of element-level nodal shape functions The functihand /P are
defined globally on the computational domain, not element-wise.

Equation (2.41) can be solved using a time-stepping algorithm such as the Newmark method [72,
73], along with Newton-Raphson iteration at each time step to enforce equilibrium. If Eq. (2.41) is
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solved, say, at time statiap, ;, given the solution at,, the Newton-Raphson iteration at this time
step will require a) calculation aof,.,, for calculating £, , [~ f*(t:+1)], and b) a consistent
linearisation [71, vol. 2] off,’. | atd,+, [~ d®(t,+1)], whered?® is a vector of element-level
nodal displacements. Therefore, Eq. (2.37c¢) is discretised using a backward Euler schetme on

obtain
. dv
v = [0 (8] [y 2 (243

wherev, 1, ~ d¢(t,+1), and Az is the time-step size. The time-discrete form of Eq. (2.37b)
is

On+1 = Eeniy (2.44)
which gives the internal force term
dv ’
€ = — 0,4 AR 2.45
fn+1 ae dx 0 +1 ( )
Linearisation of Eq. (2.45) gives
dvT _dN
Afe = — D —d2 | Av, 2.46
fn+l [ dx dx i| v +1 ( )
whereA is the differential operator, and
Jm -
D=E|{" 4 p2 (2.47)
At ro
i.e., this linearisation gives a tangent matrix
y dvT dN
¢ = — D —dQ (2.48)
qe dx dx

which may be incorporated into the effective tangent stiffness used in the time-stepping algo-
rithm.

Furthermore, the time-integral df is approximated as

D1 = Dy + dy1 At (2.49)
Thus the term involvin@d in Eq. (2.41) may be linearised as
A (KDy+1) = (KAL) Adyyy (2.50)

A skeleton of the algorithm for computing the element-level effective internal force and tangent
stiffness is given in Box 2.1. The system matrieesc, k andK are clearly symmetric. Moreover,
because all these matrices are of the same form as the system matrices for an elastic medium, the
effective tangent stiffness (say, as found in the Newmark scheme) of the entire computational do-
main will be positive definite iff € and /P are positive. Furthermore, since all the system matrices,

m, ¢, ¢, k andK that constitute the tangent stiffness are independedt, @his is effectively a

linear model.
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Box 2.1. Computing effective force and stiffness for rod-onffdation PML element.

=

Compute system matrices’, c¢, k¢ and K¢ [Eqg. (2.42a)].

2. Compute internal forcg,’, | [Eq. (2.45)].

Usee,+1 [EQ. (2.43)] andb, 1 [EQ. (2.44)].

Compute tangent matri¥ [Eq. (2.48)] usingD [Eqg. (2.47)].
4. Compute effective internal forcg¢, , and tangent stiffneds’:

w

Fe e e e e e
w1 =meayg + vy +kdy s + KDy + £

k¢ = oy (k¢ + K° A1) + ac (¢® + ¢°) + amm®
wherea,; ~ d*(t,4+1), and, for example,

y 1
o =1, %= gNr T BaAn

for the Newmark method.
Note: The tangent stiffneds is independent of the solution, and thus has to be computed
only once. However, the internal forgg’ | has to be re-computed at each time-step bg
cause it is dependent on the solution at past times.

A"
1

2.9 Numerical results

29.1 Time-harmonic analysis

The dynamic stiffness§(ag), of 2 atx = 0, with A as defined in Eq. (2.26), is computed using a
finite-element model consisting of two-noded linear isoparametric elements. The mesh is chosen
to haven, elements in a length of, in the bounded domain ang, elements per, length in the

PML; n, andn, are parameters in the analysis.

For a sufficiently dense meshy(= n, = 30), the results from the finite-element model for either
choice ofA in the PML (Eq. (2.26b) or Eq. (2.28)) match the corresponding analytical results
for the dynamic stiffness of the bounded domain, e.g., the results presented in Figs. 2.3 and 2.4;
therefore, the numerical results are not presented separately.

The effect of mesh density on the accuracy of the computed dynamic stiffness is investigated.

Because the mesh should adequately capture significant spatial variations in the displacements,
the mesh density in the PML should be governed by both the wavelength and the sharpness of
the spatial attenuation. If the spatial attenuation is independent of the frequency, in the case of
low frequencies the density should be governed by the sharpness of the attenuation and by the
wavelength for high frequencies. The qualifiers “high” and “low” are characterised by the relation

of the wavelength to the sharpness of the attenuation. Thus, it should suffice to choose the mesh
density in the entire bounded domain to be adequate for a high enough frequency, with the density
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in the PML similar to that in the bounded domain.

Figure 2.5 shows the effect of mesh density in the PML on the accuracy of the dynamic stiffness for
two values of1;. The stiffness coefficient computed with = n;, = 10 shows a slight oscillation
about the exact solution, with its amplitude increasing with frequency. Increagigiges accurate
results fora, < 4; the error found in the higher frequencies is becatjse- 10 is not adequate in

that range. The slight deterioration in accuracy of results:foe= 4n; over those fon, = 2n,

may be due to the contrast between the densiti€2gh and Qpy. For a largem; (= 20), both

n, = np andn, = 2ny give highly accurate results. This demonstrates that if the mesh density in
the entire bounded domain is adequate for the range of frequencies considered, the accuracy may
not be significantly sensitive to the choicengf, providedn, > n;. In other words, this suggests

that the mesh density in the PML should be chosen to be similar to that in the bounded domain,
echoing conclusions reached by an earlier dispersion analysis [44].

Exact ‘ —
' FEPMLWING= o
an, ——
¢ G
=~ o
or 0 oe—_— @
0 L 2 3 g 5 0 1 2 3 4 5
% %
(a) np = 10
Exact ‘ —
FE PML with n,= 1y ] i
1 : P 1
¢ G
=~ o
0 0
0 L 2 3 g 5 0 1 2 3 4 5
% %
(b) np = 20

Figure 2.5. Effect of mesh density in the PML on accuracy of dynamic stiffness of elastic rod for
two different mesh densities in the elastic domdiriy, = 1/2, Lp/ro = 1, fo = 10,m = 1.

19



It is computationally advantageous to choase the PML so that the attenuation does not increase
too strongly with frequency, especially for higher frequencies, as is indeed the case for fuictions
in both Eg. (2.26b) and Eg. (2.28). An alternate choice of

Ax) =14 f((x = L)/ro) =1 fP((x = L)/ro) (2.51)

in the PML results in sharper attenuation for higher frequencies, thus requiring higher densities
over-and-above the usual high density requirements for high frequencies. As shown in Fig. 2.6,
the FE solution obtained using Eq. (2.28) is close to the exact result. The eftag)rior very low
frequencies is due to the division of I§(a,) by small values of,. In contrast, the FE solution for

EqQ. (2.51) does show a slight errorkita,) for ay > 3 which is due to inadequate mesh density in

the PML. Although not presented here, this error is not found in either the corresponding analytical
solution or the FE solution for a denser PML mesh & 30, n, = 60).

‘ Exact —
1 PML (a) ] 1l
PML (b)
5 €
X o
0 0
0 1 2 3 4 5 0 1 2 3 4 5
% %

Figure 2.6. Effect of frequency dependence of stretchingtion®n the accuracy of the finite-
element solution, witiA in the PML as defined in (a) Eq. (2.28), and (b) Eq. (2.3})= n, = 30;
L/ro=1/2,Lp/ro =1, fo =10,m = 1.

2.9.2 Transient analysis

The effectiveness of the formulation presented in Sec. 2.8 is demonstrated by computing the re-
sponse of the rod on elastic foundation to a transient excitation. The mesh chosen for the bounded-
domain-PML model (Fig. 2.2b) is of the same form as chosen for time-harmonic analysis, with a
sufficient mesh density:, = n, = 30). The system is subjected to a specified displacemgin}

atx = 0 in the form of a time-limited cosine wave, bookended by cosine half-cycles so that the
initial displacement and velocity as well as the final displacement and velocity are zero. This im-
posed displacement is characterised by two parameters: the dugatind the dominant forcing
frequencywy; a typical waveform and its Fourier transform are shown in Fig. 2.7, and a detailed
description of the waveform is given in Appendix A. Figure 2.8 presents the reaction of the rod
atx = 0 computed using the PML model against exact reactions computed using a convolution
integral [6, pg. 344]; the PML results are virtually indistinguishable from the exact results.
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Figure 2.7. Plot of typical (a) input displacement with= 20 and (b) amplitude of its Fourier
transform, withw, = 2.
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Figure 2.8. Nodal reaction of rod on elastic foundation, duéntposed nodal displacement;
L/ro=1/2,Lp/ro =1, fo =10,m = 1,14 = 20, 0y = 1.5.

21






3 TIME-HARMONIC ACOUSTIC WAVES: THE HELMHOLTZ
EQUATION

3.1 Introduction

The ideas developed for the one-dimensional problem in Chapter 2 are used analogously to develop
a PML for time-harmonic acoustic waves, governed by the Helmholtz equation. Itis shown that the
perfect matching and attenuative properties of the PML carry over directly to higher dimensions.
The PML model is implemented using finite elements by first expressing the PML equations in
tensorial form.

3.2 Acoustic medium

Consider a linear, ideal, inviscid and compressible fluid, moving with zero mean velocity in the
absence of body forces. The dynamic pressur@a the fluid (in excess of static pressure) is
governed by the scalar wave equation, presented here in a slightly-unconventional form that will
facilitate formulation of the PML equations:

0g; N
> aw = pp (3.1a)
;0N
Wi = KYi (3.1b)
d
yi = 2 (3.10)
8x,~

wherex is the bulk modulus of the medium apdts mass density, and the indéxanges over the
spatial dimensions of the problem; andy; are merely internal variables introduced to allow the
wave equation to be written as above.

If the medium is subjected to a time-harmonic excitation (through boundary conditions) then the
pressurep is also time-harmonic of the form(x, ) = p(x) expiwt), wherew is the frequency
of excitation, withp(x) governed by the Helmholtz equation:

09 _
Z ago = —w?’pp (3.2a)
— 0Xj
@i = KY (3.2b)
95
Yi = ap (3.2¢)
Xi
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On an unbounded domain, Eq. (3.2) admits wave solutions obtime f
p(x) = exp[—ik x - r] (3.3)

wherek = w/C is the wavenumber, with wave spe€d= /k/p, andr is a unit vector denoting
the propagation direction.

3.3 Perfectly matched medium

The summation convention is abandoned in this section.

Consider a system of equations of the same form as Eq. (3.2), butvywdplaced by stretched
coordinatest;, defined as [66]

X = /OXi )xi(S) ds (34)

where A; are nowhere-zero, continuous, complex-valued coordinate stretching functions. This
coordinate stretching formally implies

0 1 0

= 35

9% ) o (85
thus, this system of equations can be defined as
1 3¢ .,

= — 3.6
PER (3.62)
@i = KYi (3.6b)

1 9p

;= — 3.6

= e o, (36

A PMM for time-harmonic acoustic waves is defined to be one governed by Eg. (3.6); an acoustic
medium corresponds to;(x;) = 1. Equation (3.6) is defined independently of, but motivated
by, the definition ofx;; this is comparable to the definition of Eq. (2.9) for the one-dimensional
PMM.

Given the continuity ofi;, solutions admitted in the PMM are similar in form to that in Eq. (3.3)
admitted in the acoustic medium, but with replaced byx;. Thus, Eq. (3.6) admits wave-type
solutions of the form

p(x) = exp[—ik x - r] (3.7)

on an unbounded domain.
The perfect matching property of these PMMs is that if two PMMs with diffeégrdre placed
adjacent to each other, with the functiondor the two media such that they match at the interface
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of the media, then a propagating wave will pass through thefate without generating any
reflected wave. This property is shown as follows. It is implicitly assumed in the definition of the
PMM thatA; is a function ofx; only, i.e., the coordinate stretches are uncoupled [66]. For the sake
of illustration, consider the two-dimensional problem of #hex, plane, with two PMMs defined

on it: one on the left half plane= {(x;, x2)|x; < 0}) with A;(x;) := Al(x;), and another on the

right half plane (= {(x1, x2)|x1 = 0}) with A;(x;) := AT(x;). If A = A%, and ifA"(0) = A"(0),

then the two PMMs can be considered as one PMM, wherein a contiiyasisliefined piecewise

on the two half planes, and eathis a function ofx; only; thus there is no interface to generate any
reflected wave. A similar argument for three-dimensional problems leads to identical conclusions.
This perfect matching property holds for any wave solution admitted by the PMM. In particular,
for a wave-type solution as in Eq. (3.7), the matching is independent of the direction of propagation
r and of the wavenumbdr (or frequencyw).

A suitable choice of.; imposes an attenuation on the wave solutions to Eq. (3.6). Consider the
wave-type solution in Eqg. (3.7). If the functioag are defined in terms of real-valued, continuous
attenuation functiong; as

() =11 f"gj") (3.8)
then
)Z',' = X; — [ F'il((xj) (39)
where -
R = [ 5@ (3.10)
0
Substituting Eq. (3.9) into Eq. (3.7) gives
plx) = exp[—ZE(xi)ri} exp[—ik x - r] (3.11)

Thus, if F;(x;) > 0 andr; > 0, then p(x) is attenuated as ekpF;(x;)r;] in the x;-direction, and
the attenuation is independent of the frequenay i$.

3.4 Perfectly matched layer

Consider a wave of the form in Eq. (3.3) propagating in an unbounded acoustic domaithe

plane, governed by Eq. (3.1). The objective of defining a PML is to simulate this wave propagation
by using a corresponding bounded domain. Consider the replacement of the unbounded domain
by Qgp U Q3 as shown in Fig. 3.1a, whefgp is a “bounded” (truncated) domain, governed

by Eqg. (3.1), and2g;, is the unbounded PMM, governed by Eq. (3.6), withof the form in

Eq. (3.8), satisfyingf;(0) = 0, andA, = 1. Because a) the medium fRgp is a special PMM

[A:(x;) = 1, no summation], and b) the functiois for the two media are chosen to be matched

at the interface, all waves of the form in Eq. (3.3) propagating outwards fegm(waves with

25



r; > 0) are completely absorbed into and then attenuated inx{hdirection in22},. Thus the
pressures if2gp due to an outward propagating wave are exactly the same as the pressures of the
original unbounded acoustic medium&gp due to the same wave.

T xz T xz
0 / Attenuated wave 0
Outgoing wave N N N
S Reflected wave_ |
X1 e X1
> >
QgD QY QBD Qpm
+—¢

(@) (b)

Figure 3.1. (a) A PMM adjacent to a “bounded” (truncated) domain attenuates an outgoing plane
wave; (b) a PML with a fixed edge also reflects the wave back towards the bounded domain.

If this outward propagating wave is attenuated enough in a finite distanceQtjenan be trun-
cated by a fixed boundary without any significant reflection of the wave. Shown in Fig. 3.1b, this
layer Q2py of the PMM is termed the PML. If the wave reflection from the fixed boundary is not
significant, then the pressures of this systékgy U Qppy) in Qpp should be almost the same as
those of the unbounded acoustic domaifig.

The effect of domain truncation in the PMM is analysed by studying the reflection of plane waves
by the fixed boundary. As shown in Fig. 3.1b, the plane wave, incident at an @mglé of unit
amplitude as it enters the PML, is reflected from the fixed boundary. Therefore, the total wave
motion can be represented as

P(x) = exp[—iki -r(”] + Rexp[—iki -y<R>] (3.12)
wherer ) andr ® are the propagation directions of the incident and reflected waves respectively.
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Imposingp(x) = 0 for x; = Lp and for allx,, and substitutingf” = Cc0s#, gives

|R| = exp[—2F;(Lp)coso] (3.13)

which is also the amplitude of the reflected wave as it exits the PML. This reflection coefficient is
controlled by the choice of the parametgisand L p — independently of the size of the bounded
domain to which the PML is adjacent — and is influenced by the angle of incidence. This suggests
that the bounded domain may be restricted to the region of interest in the analysis, thus lowering
the computational cost, if the parameters and the orientation of the PML are chosen appropri-
ately.

The above arguments considered a two-dimensional problem only for the sake of illustration;
the same reasoning may be extended to three-dimensional problems to reach an identical con-
clusion.

3.5 Finite-element implementation

A finite-element implementation of the PMM may be obtained by rewriting its governing equations
in atensorial form. Consider two rectangular Cartesian coordinate systems for the plane as follows:
1) an{x;} system, with respect to an orthonormal bgsig, and 2) an{x;} system, with respect

to another orthonormal bas{s;}, with the two bases related by the rotation-of-basis magrjx

with componentg; := e; - ¢;. Equation (3.6) can be re-written in terms of the coordinafdsy
replacingx; by x; throughout, as (no summation)

1o .
P 3.14
,Z LG o, PP (3.143)
7 = 7 (3.14b)
L1 9
oo 3.14
T () ox] (3.14¢)

representing a PMM wherein waves are attenuated irtlende’, directions, rather than in the
e; ande, directions as in Eq. (3.6)p; andy/ are the components of the vectgrs= ¢;e; and
Y = yie;, respectively, in the bastg;}. Further, define a functiofas

g— {kl (xPA2(x7) for two-dimensional problems (3.15)

Ai(x]A2(x5)A3(x;) for three-dimensional problems

i.e., the determinant of the Jacobian of the coordinate stretch. By multiplying Eq. (3.14&) with
and using the fact that; is a function ofx; only, it can be rewritten as

V' (JA'9) = —»’pdp (3.16a)
@ =«ky’ (3.16b)
7' =A (VD) (3.16c)



whereg’, ¥’ ard V' are column vectors with compones y/ andd/dx;, respectively, and

, Jdiag(1/x1(x}), 1/42(x5)) for two-dimensional problems (3.17)
B diag(1/A1(x}), 1/A2(x}),1/45(x})) for three-dimensional problems '

The various primed quantities in Eq. (3.16) can be transformed to the{legsts obtain
V- (JAp) = —w?pdp (3.18a)
@ =Ky (3.18b)
y=A(Vp) (3.18c)

where

A =QA'QT (3.19)

is termed thestretch tensorBecause this tensor is diagonal in the bgsj$, this basis is termed
the characteristic basisf the PMM. In tensorial notation, Eq. (3.18) becomes

div(JA@) = —w?pdp (3.20a)
o =Ky (3.20b)
y = A (gradp) (3.20¢)

The weak form of Eq. (3.20a) is derived by multiplying it with an arbitrary weighting function
w residing in an appropriate admissible space, and then integrating over the entire computational
domain$2 using integration-by-parts and the divergence theorem to obtain

/gradw-(Aé) HdQ—a)Z/ pwp JdQ2 = / w (A@)-ngdl, (3.21)
Q Q r

wherel" := 02 is the boundary of2 andn is the unit outward normal t6'. Assuming element-
wise interpolations ofp andw in terms of nodal shape functiomé, imposing Egs. (3.20b) and
(3.20c) point-wise in Eq. (3.21), and restricting the domain integrals to the element d@main

Q¢ gives the “stiffness” and “mass” matrices for a PML element. In terms of nodal submatrices,
these are

h¢, = / (A gradN;)T « (A gradN,) Jd2 (3.22a)
Qe

Sﬁ] = / ,ON]NJ ng, (322b)
QE

wherel andJ denote node numbers of the element. In Eq. (3.22), the funciipims A and

in J are defined globally on the computational domain, not element-wise. The right-hand side
in Eg. (3.21) is conveniently ignored by assuming tt&tp) - n = 0 on a free boundary of the
PMM. Note that these system matrices for the PMM could also have been obtained by applying
coordinate-stretching to the corresponding matrices for the acoustic medium.
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For two-dimensional problems, the above is the FE implemientairesented by Collino and
Monk [74] and studied further by Harari et al. [44]. These element matrices are symmetric, but
intrinsically complex-valued and frequency-dependent. Hence, the system matri€esvitbbe
complex, symmetric, and sparse, the PML contributions to which will have to recomputed for each
frequency.

3.6 Numerical results

3.6.1 A two-dimensional problem

Consider a two-dimensional acoustic waveguide in the form of a semi-infinite layer, as shown in
Fig. 3.2a, with pressures governed by Eq. (3.2) with the following boundary conditions:

px)=0 atx, =d, ¥x; > 0 (3.23a)

9% _, atx, = 0, Yx; > 0 (3.23b)
8x2
o

a_p = —py(xa/d)  atx; =0, ¥x; € [0,d] (3.23c)
X1

and a radiation condition for; — oo, wherey is the mode of excitation, given by
Y(s) = 4s(1 —vs), s €[0,1] (3.24)

The wave motion in this waveguide it is dispersive, and consists of not only propagating modes but
also an infinite number of evanescent modes, with the propagation (and decayy jrdinection.
The response of the system is calculated as the foree &t 0 in the modey:

H
F= /0 Y2/ d) plx; = 0) s (3.25)

This semi-infinite layer is modelled using the bounded-domain-PML model shown in Fig. 3.2b,
composed of a bounded domaiyp and a PMLQpy. Motivated by the realistic choice of a
stretching function in Eqg. (2.18), the stretching functiapsre chosen as (no summation)

Ai(xp) = [1 + f";x")] _ i) (3.26)

0 dao

to attenuate both propagating and evanescent waves in the systenf, ehitbsen to be linear in the

PML —in view of the conclusions of Sec. 2.6 — arfgl = 0 matching the corresponding function

in Qgp. A stretching function of the form in Eq. (3.8) will not be adequate for evanescent modes,
an observation mirrored in electromagnetics literature [75, 76], where alternative choices of the
stretching function have been considered for attenuating evanescent waves. For purposes of com-
parison, the layer is also modelled using a viscous-dashpot model [16], with consistent dashpots
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Figure 3.2. (a) Two-dimensional acoustic waveguide of depitb) a PML model.

placed at the edge, = L + Lp, and the entire domaif2gp U Qpy taken to be acoustic. A uni-
form finite-element mesh of square four-node bilinear isoparametric elements is used to discretise
the entire bounded domain for either model, with 16 elements in the depth of the waveguide.

Figure 3.3 shows the harmonic modal force due to the pressure in the waveguide [Eq. (3.25)]
computed using the PML model and the viscous dashpot model, against an analytical solution [77].
It is seen that the results from the PML model are highly accurate, even though they are obtained
using a small computational domain and at a low cost: the cost of the PML model is similar to that
of the dashpot model, and the grossly inaccurate results from the latter emphasize the small size of
the computational domain. Significantly, the high accuracy of the PML results demonstrates that
the stretching function of Eq. (3.26) adequately attenuates the infinite number of evanescent modes
in this waveguide.

3.6.2 A three-dimensional problem

Consider a three-dimensional acoustic waveguide in the form of a semi-infinite prismatic channel
of trapezoidal cross-section, as shown in Fig. 3.4a, with pressures governed by Eq. (3.2) with the
following boundary conditions:

p(x)=0 atx, =d (3.27a)
95

a—p =0 atlateral and bottom surfaces (3.27b)
n
95

L, ax =0 (3.27¢)
8x1
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Figure 3.3. Harmonic modal force due to dynamic pressure indinensional waveguide, com-
puted using a PML model as well as a viscous dashpot model, and normalised against its value at
ao=0;L=d/2,Lp=d, fi(x;)=10(x;—L)/Lp;xk =1,p=1,;(x) := (x + |x])/2.

and a radiation condition far; — oo, whered/dn is the normal derivative at a surface. The
response of the system is calculated as the forag at 0:

F= / ﬁ(xl = O) d.XZdX3 (328)
{x1=0}

00 Qpm

L

(@) (b)

Figure 3.4. (a) Three-dimensional acoustic waveguide of dépth) a PML model.

This semi-infinite channel is modelled using the bounded-domain-PML model shown in Fig. 3.4b,
composed of a bounded domdigp and a PMLQ2py. The stretching functions are chosen as in
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Eq. (3.26), with f; chosen to be linear in the PML anf} = f; = 0 matching the corresponding
function inQgp. For purposes of comparison, the layer is also modelled using a viscous-dashpot
model [16], with consistent dashpots placed at the edge= L + Lp, and the entire domain

Qpp U Qpy taken to be acoustic. A uniform finite-element mesh of eight-node trilinear isopara-
metric elements is used to discretise the entire bounded domain for either model, with 20 elements
across and along the depth of the channel, and 20 elements per unit length imitrextion.

Figure 3.5 shows the harmonic force due to the pressure in the waveguide [Eq. (3.28)] computed
using the PML model and the viscous dashpot model, against a semi-analytical solution [78]. It is
seen that the results from the PML model are highly accurate, even though they are obtained using
a small computational domain and at a low cost: the cost of the PML model is similar to that of

the dashpot model, and the grossly inaccurate results from the latter emphasize the small size of
the computational domain.
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Figure 3.5. Harmonic force due to dynamic pressure in threeedsional waveguide, computed
using a PML model as well as a viscous dashpot model, and normalised against its wglue@t
L=d/2,Lp=d, fi(x;)=30(x;—L)/Lp;k=1,p=1;(x):=(x + |x])/2.
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4 TRANSIENT ACOUSTIC WAVES: THE SCALAR WAVE EQUATION

41 Introduction

The previous chapter developed the PML equations for the Helmholtz equation, which is obtained
by a Fourier transform of the scalar wave equation [EqQ. (3.1)]. This chapter first develops the PML
equations for the scalar wave equation by applying the inverse Fourier transform to the Helmholtz
PML equations, and then provides a finite-element implementation of these equations.

Recall that, for both two- and three-dimensional problems, the equations for the time-harmonic
acoustic PML are [Eq. (3.20)]:

div(JAp) = —w’pdp (4.1a)
Q@ =Ky (4.1b)
y = A (gradp) (4.1¢)

where the specific definitions d&f [Egs. (3.19), (3.17)] and [Eq. (3.15)] distinguish between the
two classes of problems.

Because multiplication or division by the factav in the frequency domain corresponds to a
derivative or an integral, respectively, in the time domain, time-harmonic equations are easily
transformed into corresponding equations for transient motion if the frequency-dependence of the
former is only a simple dependence on this factor. Therefore, the stretching functions are chosen
to be of the form (no summation)

ALY “2)
ao

hi(xp) = [+ 2] =i

using a normalised frequeney = kb, whereb a characteristic length of the physical problem and
k is the wavenumber; the function$’ serve to attenuate evanescent waves whereas the functions
/P serve to attenuate propagating waves.

Substituting Eq. (4.2) in Eq. (4.1) throughandg result in different sets of time-domain equations

for two- and three-dimensional problems that are not easily amenable to expression in an unified
form in a manner similar to Eq. (4.1) for time-harmonic problems. These two sets of equations are
therefore discussed separately in this chapter.
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4.2 Two-dimensional problems

42.1 Time-domain equations for the PML

For A; as in EqQ. (4.2), the stretch tensarand the producdA for two-dimensional problems can
be written as

—1
A= {F + %Fp} JA = F°+ iiﬁp (4.3)
w w

where
F°=QFYQ", F°=QFYQ", F°=QF°Q". F°’=QF"Q” (4.4)

with

F® :=diag(l + f2(x}), 1 + f2(x})), F? :=diag(fy(x}), f(x}) x C/b (4.5a)

and

F¥ :=diag(l + f(x}), 1 + f5(x5)), F? :=diag(f(x}). /7 (x3) x C/b (4.5b)

Equation (4.1c) is premultiplied bwiA ~!, Egs. (4.2) and (4.3) are substituted into Eqg. (4.1), and
the inverse Fourier transform is applied to the resultant to obtain the time-domain equations for the
two-dimensional acoustic PML:

o . C . C\?>
divg = pfmp + pgfcp +p 5 Jkp (4.6a)
@ =Ky (4.6b)
F®y + FPy = gradp (4.6¢c)
where
t
¢ :=F% +FPp,  with & ::/ @ dr (4.7)
0
and

Joi=[1+ FFED] [T+ ()]
Jor=[14 fFGD] L) + [T+ 6] () (4.8)
Jai= L) f(x5)

The application of the inverse Fourier transform to obtaiassumes thai(w = 0) = 0.

34



4.2.2 Finite-element implementation

Equation (4.6) is implemented using a standard displacement-based finite-element approach [71].
The weak form of EqQ. (4.6a) is derived by multiplying it with an arbitrary weighting function
residing in an appropriate admissible space, and then integrating over the entire computational
domain§2 using integration-by-parts and the divergence theorem to obtain

. C ., . C\’
/pfmwpd9+/p—jfcwpd9+/,o(—) Scwp dQ2
Q o b o \b
+/gradw-¢d§2=/w¢-ndI’ (4.9)
Q r

wherel™ := 9dQ is the boundary of2 andr is the unit outward normal td'. The weak form is
first spatially discretised by interpolatingandw element-wise in terms of nodal quantities using
appropriate nodal shape functions. This leads to the system of equations

sp+bp+hp+ fi = fext (4.10)

wheres, b andh are the “mass”, “damping” and “stiffness” matrices, respectivglis a vector of

nodal pressuresfi is a vector of internal “force” terms, anfly is a vector of external “forces”.

These matrices and vectors are assembled from corresponding element-level matrices and vectors.
In particular, the element-level constituent matrices,& andh are, respectively,

C C\*
se:[ ofmNTN dQ, be:/ pEfCNTNdQ, he:[ ,0(—) ANTN dQ
Qe Qe Qe

b
(4.11a)
and the element-level internal force term is
fe =/ B¢ dQ (4.11b)
whereN is a row vector of element-level nodal shape functions, and
_ [NV
B = [N’z] (4.12)

The functions/® and /;” are defined globally on the computational domain, not element-wise. It
is conveniently assumed that n = 0 on a free boundary of the PML.

Equation (4.10) can be solved using a time-stepping algorithm such as the Newmark method [72,
73], along with Newton-Raphson iteration at each time step to enforce equilibrium. If Eq. (4.10) is
solved, say, at time statiap, ;, given the solution at,, the Newton-Raphson iteration at this time
step will require a) calculation @, for calculatingf,’, , [~ f*(z:+1)], and b) a consistent

linearisation [71, vol. 2] off,’, , at p,+1 [~ p®(tx+1)], wherep® is a vector of element-level nodal

pressures. Therefore, Eq. (4.6¢) is discretised using a backward Euler scherteabtain

Fe -1 . Fe
Vn+1 = |:A_Z + Fp] |:Bpn+1 + A_l Yn] (413)
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whereAt is the time-step size. The time-discrete form of Eq. (4.6b) is
Pn+1 = KYn+1 (4.14)
Furthermore, Eq. (4.7b) is used to approximé@fg ; as
Put1 = Py + Qui1AtL (4.15)

Equation (4.15) is substituted in Eq. (4.7a) to obtain

Qny1 = At [g + Fpi| @n+1 + FPD, (4.16)

This gives the internal force term
Sip = /QGBT@H] dQ (4.17)

Linearisation of EqQ. (4.17) gives
Afe, = [/Q B'DB dsz] APrti (4.18)

whereA is the differential operator, and

Fe . [[F® !
D =«xAt|—+FP||— +FP 4.19
sl vl {At+ ] (4.19)
i.e., this linearisation gives a tangent matrix
Be::/ BTDB dS2 (4.20)
Qe

which may be incorporated into the effective tangent matrix used in the time-stepping algorithm.

A skeleton of the algorithm for computing the element-level effective internal force and tangent
matrix is given in Box 4.1. The matrib is symmetric becaud® is symmetric by the virtue of the
coaxiality of the constituent matrices. The other system matrsicbsandh are clearly symmetric

by Eq. (4.11a). Moreover, because all these matrices are of the same form as the system matrices
for an acoustic medium, the effective tangent matrix (say, as found in the Newmark scheme) of the
entire computational domain will be positive definitefjf and /,” are positive. Furthermore, since

all the system matrices, b, b andh that constitute the tangent matrix are independent,dhis

is effectively a linear model.
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Box 4.1. Computing effective force and tangent for 2D acoluRNtL element.

=

Compute system matrice$ b¢ and h¢ [Eqg. (4.11a)].

2. Compute internal forcg,’, | [Eq. (4.17)].

Useyn+1 [EQ. (4.13)],0,+1 [EQ. (4.14)] andp, 11 [EQ. (4.16)].
Compute tangent matrb¢ [EqQ. (4.20)] usingD [Eqg. (4.19)].
4. Compute effective internal forcg?, , and tangent matrik¢:

w

~ne-|-1 = Seﬁn-i-l + bepr—l + hepn+l + fne+1

h¢ = anh® + oy (be + Be) + as®

where, for example,

1 4 :
an=1, op=——, oag=
" T BAr TP BAr2

for the Newmark method.
Note: The tangent matrik¢ is independent of the solution, and thus has to be computed
only once. However, the internal forgg?, , has to be re-computed at each time-step bg
cause it is dependent on the solution at past times.

U
1

4.2.3 Numerical examples

Consider a two-dimensional acoustic wave guide in the form of a semi-infinite layer, as shown in
Fig. 3.2a, with pressures governed by Eq. (3.1) with the following boundary conditions:

p(x,t)=0 atx, =d, Vx; >0 (4.21a)
d
P =0 atx, =0, Vx; >0 (4.21b)
8X2
d
= —py(n/dyuo(r)  atx =0, Vxz €[0.d] (4.210)
X1

and a radiation condition for; — oo, whereys is the mode of excitation, given by Eq. (3.24), and
uo(t) is the excitation-history, given by Eq. (A3). The response of the system is calculated as the
force atx; = 0 in the modey :

H
F(r) = / ¥ (xa/d) p(xy = 0.1) dxs (4.22)

This semi-infinite layer is modelled using the bounded-domain-PML model shown in Fig. 3.2b,
composed of a bounded domddgp and a PMLQ2py, with the attenuation functions in Eq. (4.2)
chosen asff = f° = f, where is linear in the PML, andff = f; = 0. For comparison,

the layer is also modelled using viscous dashpots [16], with consistent dashpots placed at the edge
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x; = L + Lp, and the entire domaifgp U Q2py taken to be acoustic. A uniform finite-element
mesh of square four-node bilinear isoparametric elements is used to discretise the entire bounded
domain for either model, with 16 elements in the depth of the waveguide.

l T
Extd. mesh
PML -
Dashpots -~
T 0
_1 ) ‘
° 40 80 120

t

Figure 4.1. Transient modal force due to dynamic pressure oxdiwensional waveguide,
computed using a PML model as well as a viscous dashpot mddek- d/2, Lp = d,
Ji(x1) =10(xy — L)/Lp;k =1,p= 1,13 = 30, vy = 1.85.

Figure 4.1 show the transient modal force due to the pressure in the waveguide [Eq. (4.22)], com-
puted using the PML model and the viscous dashpot model, against results from an extended-mesh
model used as a benchmark; this extended-mesh model is a viscous-dashpot model df depth
and lengtho0d. Based on a comparison of the frequency-domain responses of the PML and the
viscous dashpot models, the valueswpfwere chosen as the excitation frequencies where the two
responses are significantly different. The results from the PML model follow the extended-mesh
results closely, even though the domain is small enough that the viscous-dashpot boundary gener-
ates spurious reflections, manifested in the higher response amplitudes. Moreover, these accurate
results from the PML model are obtained at a low computational cost: the cost of the PML model
is observed to be approximately4 times that of the dashpot model, which itself is extremely
inexpensive.

4.2.4 Caveat emptor

The time-domain equations for the PML were obtained by a special choice of the stretching
functions — Eq. (4.2) — that enabled transformation of the frequency domain PML equations
into the time domain. However, these stretching functions differ from those used for frequency-
domain analysis, given by Eq. (3.26); these stretching functions produced accurate results in the
frequency domain, even for problems with significant evanescent modes in their wave motion
[Sec. 3.6.1].

Because the real part of the complex-valued stretching function serves to attenuate evanescent
waves, and because the difference between the time-domain and the frequency-domain stretching
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functions is only in the real part, it is valid to ask whether tinge-domain stretching functions are
adequate for evanescent waves. Note that it is difficult to employ the frequency-domain stretch-
ing function [Eq. (3.26)] towards a time-domain model because the frequency-dependence of the
real part of the stretching function is not through the factar Because the PML approach is
fundamentally a frequency-domain approach, it is valid to test the adequacy of the time-domain
stretching function [Eq. (4.2)] by using it to obtain frequency-domain results.

4 \ 4
Exact ——
PML
" FD PML ————
| |
i E
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24} 24}

Figure 4.2. Harmonic modal force due to dynamic pressure indiweensional waveguide, com-
puted using PML models with two different forms of the stretching function: “PML” from a stretch-
ing function that can be implemented in the time domain, and “FD PML” from a stretching function
that is more accurate but is only suitable for the frequency domain; normalised against its value at
ao=0;,L=d/2,Lp=d, fi(x;)=10(x; = L)/Lp;k =1,p=1;(x) := (x + |x])/2.

Figure 4.2 compares the harmonic modal force due to the pressure in the waveguide [Eg. (3.25)]
obtained from PML models using the two stretching functions, against an analytical solution [77].
The mesh used for the PML models is the same as those used for time-domain analysis; the re-
sults are obtained using the frequency-domain FE formulation presented earlier 3.5. It is seen
that the time-domain stretching function [Eq. (4.2)] produces results — denoted by “PML" —
that closely match results from the frequency-domain-only stretching function [Eq. (3.26)], de-
noted by “FD PML”". This suggests that for this system, the time-domain stretching functions are
adequate for attenuating the evanescent modes. However, it should be noted that this adequacy
may depend on the particular excitation-response combination under consideration: the dynamic
stiffness of a semi-infinite elastic layer undergoing anti-plane motion — essentially an “inverse”
of the excitation-response studied above — is computed inaccurately for higher frequencies if the
time-domain stretching function is used [79].
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4.3 Three-dimensional problems

43.1 Time-domain equations for the PML

For three-dimensional problems, the stretch temsaonay still be expressed as in Eq. (4.3a), but
with F® andFP now given by

F:=diag(l + ff(x}), 1 + fF(x3). 1 + f¥(x3))

o _ o s p (4.23)
F? :=diag(f}"(x}]). /3 (x3). f3(x3)) x C/b
However, the produg@A is now given by
- 1 -~ 1 -
JA =F 4+ —F°®— —2Fpp (4.24)
lw w
where 3 3 3 5 3 5
F*=QF*Q”, F*®=QF®Q", FP=QF"Q" (4.25)
with

F* = diag( /5. /15 115)
Fo = diag( /o3, /7. /) x C/b (4.26a)
FPP .= diag(f¥. £, f7%) x (C/b)

where f;* etc. are defined as

St =1+ LD ][ + f76)]
S =14 2] S G) + [1+ 6] £ (4.26b)
fP = D)
Equation (4.1c) is premultiplied bwiA ~!, Egs. (4.2), (4.3a) and (4.24) are substituted into Eq. (4.1),

and the inverse Fourier transform is applied to the resultant to obtain the time-domain equations
for the three-dimensional acoustic PML:

- . C . C\’ c\?
le¢=prp+p3fcp+p > fkp+p - fu P (4.27a)
F°y + FPy = gradp (4.27c)
where
t
pi= / pde (4.28)
0
t t
¢ :=F%% + FP® + FPd,  with & := / pdr, & := / @ dr (4.29)
0 0
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and

Sui=[1+ L] [+ O] [T+ f£65)]
Jor=[14+ LED] 1+ L]0 + [L+ fLED] [+ £65)] £(xD)
+ [T+ L] [T+ 6] L6 (4.30)
= RO L ) [T+ D]+ 00 /56 [T+ /5G]
+ SO ) [T+ f705)]
Jai= LD SO (D)

The application of the inverse Fourier transform to obtiassumes thai(w = 0) = 0.

4.3.2 Finite-element implementation

Equation (4.27) is implemented using a standard displacement-based finite-element approach [71].
The weak form of Eq. (4.27a) is derived by multiplying it with an arbitrary weighting function

w residing in an appropriate admissible space, and then integrating over the entire computational
domain§2 using integration-by-parts and the divergence theorem to obtain

) C . C\?
/pfmwpd9+fp—fcwpd9+fp(—) ficwp d2
Q o b o \b
C 3
+f,0(3) waPdQ—l—/gradw-(ﬁdQ:fw(ﬁ-ndI’ (4.31)
Q Q r

wherel™ := 9dQ is the boundary of2 andr is the unit outward normal td'. The weak form is
first spatially discretised by interpolatingandw element-wise in terms of nodal quantities using
appropriate nodal shape functions. This leads to the system of equations

where® is the time-integral ofp, H is the coefficient matrix associated widh and the other

terms have the same connotation as in Eq. (4.10). The element-level constituent matijdes of
h andH are, respectively,

C
se:/ ofuNTN dQ, be:/ pEfCNTNdQ
Qe Qe

C\* c\’
he:/e,o(g) HNTNdAQ, He:/ep(g) NTN dQ

whereN is the row vector of element-level nodal shape functions, and the element-level internal
force term is given by Eq. (4.11b), but wighgiven by Eq. (4.29).

(4.33)
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Equations (4.27b) and (4.27c) are discretised to obtain Hgs4) and (4.13), respectively, but
with F¢ andFP defined using Eq. (4.23). Furthermos®, . is approximated as in Eq. (4.15), and
EqQ. (4.29c¢) is used to approximadg, ; as

By =P, + P, Al (4.34)
Equations (4.15) and (4.34) are substituted in Eq. (4.29a) to obtain
Ont1 = lE“.0n+1 +F¢, + Fo, (4.35)
where

F := F 4+ FA¢ + FPPAf2

T T (4.36)
Fo .= F* 4 FPPA;

The internal force term is given by Eq. (4.17), its linearisation by Eq. (4.18), and the consequent
tangent matrix by Eq. (4.20) but wilh now given by

- [Fe -1
D = «F [E+FP} (4.37)

Finally, the time-integral op is approximated as
Put1 =Pu+ pny1At (4.38)
Thus the term involvin@ in Eq. (4.32) may be linearised as

A (HPp11) = (HA?) Apnyy (4.39)

A skeleton of the algorithm for computing the element-level effective internal force and tangent
matrix is given in Box 4.2. The matribe is symmetric becausb is symmetric by the virtue of

the coaxiality of the constituent matrices. The other system matgcés,h andH are clearly
symmetric by Eq. (4.33). Moreover, because all these matrices are of the same form as the system
matrices for an elastic medium, the effective tangent matrix (say, as found in the Newmark scheme)
of the entire computational domain will be positive definitgffand /,” are positive. Furthermore,

since all the system matrices,b, b, h andH that constitute the tangent matrix are independent

of p, this is effectively a linear model.

4.3.3 Numerical examples

Consider a three-dimensional acoustic waveguide in the form of a semi-infinite prismatic channel
of trapezoidal cross-section, as shown in Fig. 3.4a, with pressures governed by Eq. (3.1) with the
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Box 4.2. Computing effective force and tangent for 3D acoluRNtL element.

=

Compute system matrice$, b¢, h¢ and H¢ [EQ. (4.33)].

2. Compute internal forcg,’, | [Eq. (4.17)].

Useyn+1 [EQ. (4.13)],0,+1 [EQ. (4.14)] andp, 11 [EQ. (4.35)].
Compute tangent matrb¢ [EqQ. (4.20)] usingD [Eq. (4.37)].
4. Compute effective internal forcg?, , and tangent matrik¢:

w

e =S Pt + D Pugt + W pupy + HOPpy + £

¢ = o (h® + HEA?) + (be + Be) + s

where, for example,

1 4 :
an=1, op=——, oag=
" T BAr TP BAr2

for the Newmark method.
Note: The tangent matrik¢ is independent of the solution, and thus has to be computed
only once. However, the internal forgg?, , has to be re-computed at each time-step bg
cause it is dependent on the solution at past times.

U
1

following boundary conditions:

p(x,t) =0 atx, =d (4.40a)
0
8_p =0 atlateral and bottom surfaces (4.40b)
n
0
8x1

and a radiation condition far; — oo, whered/dn is the normal derivative at a surface. The
response of the system is calculated as the forag at 0:

F(t) = / p(x; = 0,1) dx,dx; (4.41)
{x1=0}

This semi-infinite channel is modelled using the bounded-domain-PML model shown in Fig. 3.4b,
composed of a bounded domddgp and a PMLQ2py, with the attenuation functions in Eq. (4.2)
chosen asff = f = f, where f is linear in the PML, andf? = f) = 0, /2 = f7 = 0.

For comparison, the layer is also modelled using viscous dashpots [16], with consistent dashpots
placed at the edge; = L + Lp, and the entire domaifgp U Qpy taken to be acoustic. A
uniform finite-element mesh of eight-node trilinear isoparametric elements is used to discretise
the entire bounded domain for either model, with 20 elements across and along the depth of the
channel, and 20 elements per unit length inthelirection.
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Figure 4.3. Transient force due to dynamic pressure in thireestsional waveguide, computed
using a PML model as well as a viscous dashpot maollek d/2, Lp = d, fi(x1) = 10{x; —
LY/Lp,k=1,p=1;t3 =30, 0r = 2.

Figure 4.3 show the transient modal force due to the pressure in the waveguide [Eq. (4.41)], com-
puted using the PML model and the viscous dashpot model, against results from an extended-mesh
model used as a benchmark; this extended-mesh model is a viscous-dashpot model df depth
and lengthd0d. Based on a comparison of the frequency-domain responses of the PML and the
viscous dashpot models, the valuespfwere chosen as the excitation frequencies where the two
responses are significantly different. The results from the PML model follow the extended-mesh
results closely, even though the domain is small enough that the viscous-dashpot boundary gener-
ates spurious reflections, manifested in the higher response amplitudes. Moreover, these accurate
results from the PML model are obtained at a low computational cost: the cost of the PML model
is observed to be approximately6 times that of the dashpot model, which itself is extremely
inexpensive.

Figure 4.4 demonstrates the adequacy of the time-domain stretching functions by comparing the
harmonic force due to the pressure in the waveguide [Eq. (3.28)] obtained from frequency-domain
PML models using two different stretching functions. It is seen that the time-domain stretch-
ing function [EqQ. (4.2)] produces results — denoted by “PML” — that match results from the
frequency-domain-only stretching function [Eq. (3.26)], denoted by “FD PML"dfprs 7 but

show slight inaccuracies for higher frequencies.
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Figure 4.4. Harmonic force due to dynamic pressure in threeedsional waveguide, computed
using PML models with two different forms of the stretching function: “PML” from a stretching
function that can be implemented in the time domain, and “FD PML” from a stretching function
that is more accurate but is only suitable for the frequency domain; normalised against its value at
ao=0;,L=d/2,Lp=d, fi(x;)=10(x; —L)/Lp;k =1,p=1;(x) := (x + |x])/2.






5 TIME-HARMONIC ELASTIC WAVES

5.1 Introduction

This chapter uses the groundwork laid by the previous chapters to develop the PML model — and
its finite-element implementation — for time-harmonic elastic waves.

5.2 Elastic medium

Consider a homogeneous isotropic elastic medium undergoing motion in the absence of body
forces. The displacemenisx, ¢) of such a medium are governed by the following equations:

8 .
2. = = pil (5.1a)

; ij
oy = Z Ci e (5.1b)

k.l

1 Bui Buj
=3 5.1

8” 2 |:an + axi] ( C)

where Gy written in terms of the Kronecker del6g is

2
Cijkl = (IC — gpb) 5ij5kl + U (5ik5jl + 6 (Sjk) (5.2)

oj andg; are the components of ande, the stress and infinitesimal strain tensorg @re the
components ofC, the material stiffness tensor; the indidgs;j, k, / range over the spatial di-
mensions of the problems; is the bulk modulusy the shear modulus, andthe mass density of

the medium. For two-dimensional problems, Eq. (5.1) describes either plane-strain or plane-stress
motion, following an appropriate definition of

If the medium is subjected to a time-harmonic excitation (through boundary conditions) then the
displacement is time-harmonic of the form(x,7) = u(x) expiwt), wherew is the frequency
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of excitation, withu (x) governed by the following equation

a_..
PR a—— (5.3a)
7 an
Ojj = Z Ci €u (5.3b)
k.l
1w o
=3 5.3
i 2 |:an + axi] ( C)

whereo; andg; are the harmonic amplitudes @f ande;;, respectively.

On an unbounded domain, Eq. (5.3) admits body-wave solutions [80] in the form of 1) P waves:
u(x) = qexp[—ik, x - r] (5.4a)

wherek, = w/c,, with ¢, = /(k + 411/3)/p the P-wave speea, is a unit vector denoting the
propagation direction, angl = +r the direction of particle motion, and 2) S waves:

u(x) = qgexp[—iks x - r] (5.4b)

wherek, = w/cs, With ¢ = /uu/p the S-wave speed, and- r = 0. Equation (5.1) also

admits interface-guided waves, such as Rayleigh waves and Stoneley waves. Rayleigh waves
propagate along a free surface, and Stoneley waves may propagate along the interface of two semi-
infinite elastic media. Both types of waves propagate with exponentially-decreasing amplitude in
the direction normal to and away from the surface or interface, respectively.

A visco-elastic medium is described by the above equations, but with complex-valued moduli
k* = k(14 2i¢) andu™ = u(l + 2i¢), with ¢ the hysteretic damping ratio, and corresponding
complex-valued wave speeds.

5.3 Perfectly matched medium and layer

The summation convention is abandoned in this section.

A PMM for elastodynamic motion is defined to be a medium governed by the following equa-
tions:

1 95 )

—— = - pU; (5.5a)

Aj(x;) dx;

oj = Z Cij €u (5.5b)

k.l

I N T AR B 7
L= _ 55
=3 {Aj(x,-)axj LSS 8x,~] (5:5¢)
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wherei; are nowhere-zero, continuous, complex-valued coordinate stretching functions; the con-
stitutive relation Eq. (5.5b) is the same as for the elastic medium. Consequently, for two-dimensional
problems, Eqg. (5.5) describes either plane-strain or plane-stress motion, following an appropriate
definition ofx. A (visco-)elastic medium correspondsigx;) = 1. Equation (5.5) is defined
independently of, but motivated by, the definitionxgfgiven by Eq. (3.4).

The continuity ofz; can be used to show that on an unbounded domain, Eqg. (5.5) admits solutions
of the same form as Eq. (5.4), but witlreplaced by . A P-type wave solution is of the form

u(x) = g exp[—ik, X - r] (5.6a)
with ¢ = +r, and an S-type wave solution is of the form

u(x) = qexp[—iks x - r] (5.6b)
with ¢ - r = 0. It can be argued that for appropriately defingdand appropriate boundary

conditions, Eqg. (5.5) also admits solutions of the forms of Rayleigh and Stoneley waves.

These PMMs exhibit the perfect matching property: if two PMMs with differgnaire placed
adjacent to each other, with the functionssuch that they match at the interface of the two media,
then any propagating waveform will pass through the interface without generating any reflected
wave. The argument for this claim is the same as that for PMMs for acoustic waves.

A choice ofA; of the form in Eq. (3.8), but witlk, replacingk, leads to attenuated solutions of the
form

i(x) =exp |:—S—s Z Fi(xi)ri:| g exp|—iky x - r] (5.7a)
L

for P-type waves and

u(x) =exp |:— Z F,~(x,~)r,~i| q expl—iks x - r] (5.7b)

for S-type waves ifF;(x;) > 0 andr; > 0, with F; defined in Eqg. (3.10); the attenuation is inde-
pendent of the frequency if is. It can be argued that suitable choices pfead to Rayleigh-type
(and Stoneley-type) wave solutions that are attenuated in the direction of their propagation.

The absorptive and attenuative properties of the PMM can be used to define an absorbing layer —
the PML — adjacent to a bounded domain, e.g., as shown in Fig. 3.1b. The argument for this claim
is as for acoustic waves.

The absorptive capability of such a layer is analysed by studying the reflection of plane waves
from the fixed boundary. Consider plane-strain motion in the domain shown in Fig. 3.1b, with
Qpp governed by Eqg. (5.3) anfpy governed by Eq. (5.5), witih; of the form in Eq. (3.8),
satisfying /1(0) = 0, andA, = 1. Furthermore, consider a P-wave with unit amplitude as it enters
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the PML at an angle of incidenge The incident wave will be reflected from the boundary as a
P-type wave and an S-type wave, with the total wave motion represented as

i(x) = g exp| ik, & - r{l] -
+ Rppg R exp[—ikp i .y;m] + Reg® exp[—iks 7. ,,S(R)]

where thes and p subscripts refer to S-type and P-type waves, respectively, and supergscyipts
and (R) refer to incident and reflected waves, respectively. Imposiag = 0 forx; = Lp
and for allx,, and expressing the directions of propagation and of particle motion in terths of
gives

cos(6 + 6y)
|Ropl = 7 ex [

Cs
cos(@ — ,) p —2;F1(Lp)c059] (5.9a)

sin26 Cs
| Rspl = oS0 —0,) exp |:—F1 (Lp) (a cost + COSQs)] (5.9b)

with 6; given by

. Cs .
sinf; = —siné
Cp

a similar analysis can be performed to determine the reflection coefficients due to an incident S-
type wave. The amplitudes of the reflected P- and S-type waves as they exit the PML, given by
|R,,| and|R;,|, respectively, are controlled by the choice of paramefgrand L p — indepen-

dently of the size of the bounded domain to which the PML is adjacent — and are also influenced
by the angle of incidence. This suggests that the bounded domain may be restricted to the region of
interest in the analysis, thus lowering the computational cost, if the parameters and the orientation
of the PML are chosen appropriately.

The above arguments considered a two-dimensional problem only for the sake of illustration;
the same reasoning may be extended to three-dimensional problems to reach an identical con-
clusion.

5.4 Finite-element implementation

A finite-element implementation of this PMM is obtained by expressing the PMM equations in a
tensorial form. Consider two rectangular Cartesian coordinate systems for the plane{x]l) an
system, with respect to an orthonormal b&sig, and 2) an{x;} system, with respect to another
orthonormal basige;}, with the two bases related by the rotation-of-basis ma&xjxvith compo-
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nentsQj := e; - e;. Equation (5.5) can be re-written in the ba§ig} as (no summation)

1 86—”/ 2=
——— = —0°pU; (5.10a)
Aj(x7}) 0x;
k.l
1 1 i) 1 duj
gl = — ! 5.10c
=5 |:kj(x})8x} e 8x§i| (5:10c)

where the various primed gquantities represent the components in th¢djasithe corresponding
vector or tensor. This represents a PMM where waves are attenuatedeindhde’, directions.
On multiplying Eq. (5.10a) witl§, given by [Eq. (3.15)]

g — A1 (xPA2(x5) for two-dimensional problems
MDA ()As(x,)  for three-dimensional problems

and using the fact that; is a function ofx; only, Eq. (5.10) can be re-written in matrix notation
as

(6'dA") V' = —w?pdu’ (5.11a)
6 =C'& (5.11b)
~/ 1 —/7/T ’ IT (=rT\T
ezz[(uV JA AT (@7 (5.11c)
where
o =[oi]. &:=[&]. @' :={uj}, V' :={3/0x]} (5.12)
andA'’ is given by [Eq. (3.17)]
, Jdiag(1/A1(x}), 1/X2(x})) for two-dimensional problems
| diag(1/21(x)), 1/A2(x}), 1/A3(x}))  for three-dimensional problems

Equation (5.11b) is understood in indicial notation. Equation (5.11) can be transformed to the basis
{e;} to obtain

(GIA)V = —w?pdi (5.13a)
o =Ce¢ (5.13b)
&= % [(aVT) A+ AT (avT)T] (5.13c)

where the unprimed quantities are obtained from the corresponding primed quantities in Eq. (5.11)
via the usual change-of-basis rules for vector and tensor componenta, s given by Eqg. (3.19).
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In tensorial notation, Eqg. (5.13) becomes

div(6JA) = —w?pdi (5.14a)
6 =Cs (5.14b)
= % [(gradzi) A+ AT (gradﬁ)T] (5.14c)

The weak form of Eq. (5.14a) is derived by taking its inner product with an arbitrary weighting
function w residing in an appropriate admissible space, and integrating the resultant scalar over
the entire computational domafa using integration-by-parts and the divergence theorem to ob-
tain
fé:&HdQ—a)Z/pw-ﬂHdQ:[w-éAanI‘ (5.15)
Q Q r

with ' := 0Q the boundary of2 andn the unit outward normal to it. The symmetry @fhas
been used to obtain the first integral on the left hand side, with

§ = % [(gradw) A+ AT (gradw)T] (5.16)

Assuming element-wise interpolationsoandw in terms of shape function¥ , imposing Eqgs. (5.14b)
and (5.14c) point-wise in Eq. (5.15), and restricting the integrals to the element d@maif2¢
gives the stiffness and mass matrices for a PML element. In terms of nodal submatrices, with
andJ the node numbers, these are

k& = / B/ DB, JdQ (5.17a)
m{, = f pN; Ny JdQ T (5.17b)
Qe

wherel is the identity matrix of the order of the spatial dimension of the problem, and

K+4n/3 «—-2pn/3 - Niy
D:=|«x—-2u/3 k+4pn/3 -|, Br:=| - Np (5.18a)
: : 2 Nix Ni

for two-dimensional problems, while

[ +4pn/3 k—2p/3 k—2u/3 - - -] [Ny - ]
Kk—21/3 k+4n/3 «-2un/3 - - - - Npp -
K—2u/3 k—=2u/3 k+4u/3 . - Np3
D= , By:= 5.18b
. . . wo- 1 N;, Np o - ( )
A Nis - Np
U - Nis Npa
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for three-dimensional problems, with
Nii := Ajj Ny (5.19)

In Eq. (5.17), the functions; in B and ing are defined globally on the computational domain, not
element-wise. The right hand side in Eqg. (5.15) can be ignored by assuming that the traction-like
termoAn = 0 on a free boundary of the PMM. Note that these system matrices for the PMM
could also have been obtained by applying coordinate-stretching to the corresponding matrices for
the elastic medium.

The FE matrices in Eq. (5.17) are symmetric, but intrinsically complex-valued and frequency-
dependent. Hence, the system matrice<tawill be complex, symmetric, and sparse, the PML
contributions to will have to recomputed for each frequency.

5.5 Numerical results

5.5.1 Two-dimensional problems

Numerical results are presented for the classical soil-structure interaction problems of a rigid strip-
footing on a i) half-plane, ii) layer on a half-plane, and iii) layer on a rigid base.

Figure 5.1a shows a cross section of a rigid strip-footing of half-widthith its three degrees-
of-freedom (DOFs) identified — vertical/), horizontal (), and rocking R) — supported by a
homogeneous isotropic (visco-)elastic half-plane with shear mogylosass density, Poisson’s

ratiov, and hysteretic damping raticfor the visco-elastic medium. L& andA;,i € {V, H, R},

denote the amplitudes of the harmonic force and of the harmonic displacement, respectively, along
thei-th DOF. The two are related through the dynamic flexibility malitk(a) (a0 = wb/cs) as
follows:

éy 1:’V Fyv(ao) 0 0 I?V
Ag ¢ =F%(a) Pu ¢ = 0 Fun(ao)  Fur(ao) Py ;. (5.20)
bAg Pr/b 0 Fru(ao) Frrlao) | | Pr/b

This unbounded-domain system is modelled using the bounded-domain-PML model shown in
Fig. 5.1b, composed of a bounded dom&p, and a PMLQpy. The stretching function;

are chosen as in Eqg. (3.26), with the attenuation functions chosen to be linear in the PML, follow-
ing Sec. 2.6. Note that the choice of attenuation functions, especially in the corner regions, follows
naturally from the requirements thgt = 0 in Qgp, f; be a function ofx; only, and thatf; be
continuous in the entire computational domain. A finite-element mesh of rectangular four-node
bilinear isoparametric elements are used to discretise the entire bounded domain. The mesh is
chosen to be adequately dense for the range of frequencies considered, and is graded to capture ad-
equately sharp variations in stresses near the footing. For purposes of comparison, the half-space is
also modelled using a viscous-dashpot model [15], wherein the entire dé2pgid Qpy is taken
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Figure 5.1. (a) Cross-section of a rigid strip of half-widthon a homogeneous isotropic
(visco-)elastic half-plane; (b) a PML model.

to be (visco-)elastic and consistent viscous-dashpot elements replace the fixed outer boundary. The
mesh used for the dashpot model is thus comparable to that used for the PML model.

Figure 5.2 presents the dynamic flexibility coefficients computed for an elastic medium from the
PML model and from the viscous-dashpot model, against “exact” analytical results [81]. The
domain size parameters are chosen td.be 3b/2, h = b/2, Lp = b. Note that the bounded
domain chosen is small, extending only up§@ on either side of the footing and below it, and the
PML width equal tab, the half-width of the footing. Using this small domain, the results obtained
from the PML model are highly accurate, even though they are obtained at a low computational
cost: the cost of the PML model is similar to that of the dashpot model. The gross inaccuracy of the
results from the dashpot model emphasizes the small size of the computational domain. Figure 5.3
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compares results for a visco-elastic medium Witk 0.05, computed for the same meshes used

for the elastic medium, with “exact” semi-analytical results [82]. The results from the PML model
are highly accurate, even though the domain is too small for the dashpot model to produce accurate
results for this visco-elastic medium.

Figure 5.4a shows a cross section of the rigid strip supported by a visco-elastic layer on a half-
plane, and Fig. 5.4b shows a corresponding PML model whesee of the form in Eq. (3.26) with

linear attenuation functions in the PMLs. The moduli for the PMLs employed for the layer and the
half-plane are set to the moduli for the corresponding elastic media. For comparison, a viscous-
dashpot model is also employed, where the entire bounded domain is taken to be visco-elastic, and
consistent dashpots replace the fixed outer boundary. Figure 5.5 compares results from the PML
model and from the dashpot model against semi-analytical results [83, 84]. The results from the
PML model are reasonably accurate, even though the computational domain is small and the cost is
comparable to that of the dashpot model. The smallness of the domain is evident in the inaccuracy
of results from the dashpot model, especially for vertical and for horizontal motion.

Figure 5.6a shows a cross section of the rigid strip supported by a visco-elastic layer on a rigid
base, and Fig. 5.6b shows a corresponding PML model wheege of the form in Eq. (3.26)

with fi(x;) = 0 and f,(x,) linear in the PML. Figure 5.7 presents results from the PML model
and from a comparable viscous-dashpot model against semi-analytical results [83,84]. The PML
model produces reasonably accurate results at a cost comparable to that of the dashpot model. The
boundedness of the domain in the horizontal direction is made prominent by the gross inaccuracy of
results forFgy g as computed from the dashpot model. Notably, accurate PML results are obtained
for this waveguide system with significant evanescent modes. Thus, the stretching function of
Eq. (3.26) is adequate for these evanescent modes, butfwithy) = 20, rather than the value

of 10 used for other examples in this section; a valuef;@f. p) = 10 for this problem produces
results that are slightly less accurate.

5.5.2 Three-dimensional problems

A numerical evaluation of the three-dimensional time-harmonic elastic PML was considered, sim-
ilar to that for the two-dimensional problem above, by presenting results for the classical soil-
structure interaction problem of a rigid circular footing on a half-space [85—-88]. However, such
an evaluation proved intractable because no existing efficient equation solvers were found for di-
rectly solving the large complex, symmetric system of equations that arise from the PML model.
Consequently, the three-dimensional PML model is presented above serves only as a record of the
formulation, to be used to solve three-dimensional problems at such a time when efficient solvers
are readily available. It should be noted that this formulation has been used to succesfully anal-
yse MEMS systems [89], but that required the in-house development of special reduced-model
solvers.
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Figure 5.2. Dynamic flexibility coefficients of rigid strip orastic half-plane computed using
a PML model as well as a viscous dashpot boundary madek 3b/2, h = b/2, Lp = b,
fi(x1) = 10{x; — h)/Lp, f2(x2) = 10{|x2| — L)/Lp; (x) := (x + |x|)/2; p = 1, v = 0.25
(k = 1.67).
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Figure 5.3. Dynamic flexibility coefficients of rigid strip onseo-elastic half-plane computed
using a PML model as well as a viscous dashpot boundary madel;36/2,h = b/2, Lp = b,
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Figure 5.4. (a) Cross-section of the rigid strip of half-widtbn a homogeneous isotropic visco-
elastic layer on half-plane; (b) a PML model.
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Figure 5.5. Dynamic flexibility coefficients of rigid strip omsco-elastic layer on half-plane com-
puted using a PML model as well as a viscous dashpot boundary mbdel;36/2, Lp = b,

h = b/z! fl(xl) = 10<X1 - (d + h))/LP, f2(-x2) = 10(|X2| — L)/Lp, d = 2b' Wn = 4#1,
wr=1,v=04k =4.67),¢=0.05 a9 =wb/\/ 111/ p.



+——+
L~ | o 2
O -4+—— d Xl —_—» OO
Layer: u, v, p, ¢
(@
b L L,
S2(x2) t t ¢ t
\ L~ A A 4
\ | Qpp | Qpm
—_— | d
|
i -
|
7

(b)

Figure 5.6. (a) Cross-section of the rigid strip of half-widtbn a homogeneous isotropic visco-
elastic layer on rigid base; (b) a PML model.



Exact —
0.4+ PML  —— ]
Dashpots-———
>
>
S g
) e
o n
T
T
I £
) S
o n
o
@
e W
) S
o n
0 L
0 1 2

)

Figure 5.7. Dynamic flexibility coefficients of rigid strip omseo-elastic layer on rigid base com-
puted using a PML model as well as a viscous dashpot boundary mbdel;36/2, Lp = b,
fi(x1) =0, fo(xz) =20{|xs| — LY/Lp;d =2b,u=1,v =0.4 (k = 4.67), ¢ = 0.05.






6 TRANSIENT ELASTIC WAVES

6.1 Introduction

The previous chapter developed the PML equations for the time-harmonic elastic wave equation,
which is obtained by a Fourier transform of the transient elastic wave equation [Eq. (5.1)]. This
chapter first develops the PML equations for transient elastic waves by applying the inverse Fourier
transform to the time-harmonic elastic PML equations, and then provides a finite-element imple-
mentation of these equations.

Recall that, for both two- and three-dimensional problems, the equations for the time-harmonic
elastic PML are [cf. Eq. (5.14)]:

div(6JA) = —w?pda (6.1a)
& = (1 + 2iagt)Cé (6.1b)
= % [(gradzi) A+ AT (gradﬁ)T] (6.1¢)

where the specific definitions d&f [Egs. (3.19), (3.17)] and [Eq. (3.15)] distinguish between the

two classes of problems. Equation (6.1) explicitly incorporates Voigt material damping through the
correspondence principle in terms of a damping raaad a non-dimensional frequeney = kb,
whereb is a characteristic length of the physical problem. This damping model is chosen over the
traditional hysteretic damping model because the latter is non-causal [90]; implementation of a
causal hysteretic model in a PML formulation is beyond the scope of this report.

Choosing the stretching functions to be of the form in Eq. (4.2), witdefined as above, allows
transformation of Eqg. (6.1) into the time domain. However, substituting Eq. (4.2) in Eq. (6.1)
throughA andj result in different sets of time-domain equations for two- and three-dimensional
problems that are not easily amenable to expression in an unified form in a manner similar to
Eq. (6.1) for time-harmonic problems. These two sets of equations are therefore discussed sepa-
rately in this chapter.

6.2 Two-dimensional problems

6.2.1 Time-domain equations for the PML

Equation (6.1c) is premultiplied bysiA ~7 and postmultiplied byA ~!, Egs. (4.2) and (4.3) are
substituted into Eq. (6.1), and the inverse Fourier transform is applied to the resultant to obtain the
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time-domain equations for the two-dimensional elastic PML:

div (0 F® + ZFP) = pfuii + p‘;—sfcu n %fku (6.2a)
6 =C (s 4+ 20 é) (6.2b)
Cs

FeT6Fe + (FstFe i FeTst) 4+ FPTEFP =
1 1 (6.2¢)
> [FeT (grads) + (gradi)” Fe] +3 [FPT (gradu) + (gradu)” FP]

whereFe, FP, F¢ andFP are as in Egs. (4.4) and (4.5), but withreplacingC, fm, f: and fi are

as in Eq. (4.8), and
t t
)) :=/ o dr, E:=/ edr (6.3)
0 0

Application of the inverse Fourier transform to obt@nandE assumes that(w = 0) = 0 and
é(w = 0) = 0.

6.2.2 Finite-element implementation
Equation (6.2) is implemented using a standard displacement-based finite-element approach [71].
The weak form of Eq. (6.2a) is derived by taking its inner product with an arbitrary weighting

functionw residing in an appropriate admissible space, and then integrating over the entire com-
putational domairs2 using integration-by-parts and the divergence theorem to obtain

/pfmw-ﬁdsz+/pﬁﬁw-ad9+/ﬁfkw-udg
Q Q@ b o b?
+/§e:adsz+/ép:ZdQ:/w-(aFe+sz)ndr (6.4)
Q Q T

wherel" := 0Q2 is the boundary of2 andr is the unit outward normal td'. The symmetry ob
andX is used to obtain the last two integrals on the left-hand side, with

§%:= % [(gradw)l?“e + FeT (gradw)T] , &Pi= % [(gradw)Fp + FPT (gradw)T] (6.5)

The weak form is first spatially discretised by interpolatingndw element-wise in terms of nodal
guantities using appropriate nodal shape functions. This leads to the system of equations

md +cd +kd + fin = fex (6.6)

wherem, ¢ andk are the mass, damping and stiffness matrices, respectvedyg vector of nodal
displacementsf;, is a vector of internal force terms, arnfdy, is a vector of external forces. The
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system matrices are assembled from element-level condtito@tnices, given in terms of their
IJ-th nodal submatrices as, respectively,

me :/ ,OmeINJ dQI, CfJ :/ ,O(;?—schINJdQI, kﬁ] :/ %ﬁ(N]NJ dQlI (6.7&)
Q(? Qe Q(?

whereN; is the shape function for nodeandl is the identity matrix of siz€ x 2. The element-
level internal force term is given by

fe= / BT6 dQ + / B°T'% dQ (6.7b)
whereBe andBP are given in terms of their nodal submatrices as
- Nlel ) - Nlpl )
Bf:=| - N& |, Byi:=| - N} (6.8)
AGZ [qfl AGZ Acﬂ
with 3 . 3 )
Nf:= F;N;; and N;:= F'Np; (6.9)
and
011
& = 022 (610)
012

with T the time-integral ob. Note that the above vector representation of the temsamssumes

its symmetry, which requires a minor symmetry(©f because the PML medium is unphysical, a
physically-motivated axiom — the balance of angular momentum — cannot be employed to show
the symmetry o . The attenuation functiong® andfl.p are defined globally on the computational
domain, not element-wise. It is conveniently assumed that there is no contributfag tiom a

free boundary of the PML.

Solution of the equations of motion [EqQ. (6.6)] using a time-stepping algorithm requires calculating
o,+1 and X, atz,4q, to calculatef,’, |, and also a consistent linearisation gf, | atd, ;.
Towards this, the approximations

blnn) ¥ T E(l) ~ By + e A (6.11)
are used in Eqg. (6.2c) to obtain
1 1 -~ PN
enr1 = — | Bvy, B¢d, —F¢¢, — F°E, 6.12
nti Az[ Unt1 + w1+ ke ] (6.12)
wherev, ;1 &~ d*(t,4+1), and
€11
&= €22 (613)
2812
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and E is the time-integral of. The matricesB¢, B¢, F¢ andF¢ in Eq. (6.12) are defined in
Appendix B.

The use of Eq. (6.11a) in the constitutive equation [Eq. (6.2b)] gives

. 20h . 2t .
Opni1 = (1 + csAt) Dé,yq — csAtDen (6.14)
where
K~+4un/3 k—2u/3
D:=|x—-2u/3 k+4n/3 - (6.15)
. . M

Furthermoref:,,ﬂ is approximated as
ﬁ:n+1 = ﬁ:n + 0y 1 At (6.16)

Substituting Eq. (6.16) into Eq. (6.7b) gives

[ = f BT, dQ + f BPT%, d0 (6.17)
Qe e

where ; . y
B := B®+ ArBP (6.18)

Linearisation of Eq. (6.17) gives, on using Eq. (6.14) along with Eq. (6.12),

AfE, = [/ BTDB¢ dsz] Av,iq + [/ BTDB? dsz] Ad, (6.19)
Qe Qe
where | 2
D=—|1 D 6.20
At ( * csAt) ( )

i.e., this linearisation gives tangent matrices
&e ::/ B'DB¢dQ, k¢ ::[ BTDB? d (6.21)
Qe Qe

which may be incorporated into the effective tangent stiffness used in the time-stepping algorithm.
Unfortunately, these matrices are not symmetric. However, since all the system matrices are inde-
pendent ofd, this is effectively a linear model. Note that the attenuation functions, representing
the coordinate-stretching, affect the various compatibility matrices, BSgB¢ etc. but not the
material moduli matriX. Consequently, this FE formulation can be applied to both plane-strain
and plane-stress problems by definingppropriately.

A skeleton of the algorithm for computing the element-level effective internal force and tangent
matrix is given in Box 6.1.
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Box 6.1. Computing effective force and stiffness for 2D etaBtVIL element.

=

Compute system matrices’, ¢¢ and k¢ [Eq. (6.7a)].

2. Compute internal forcg,’, | [Eq. (6.17)].

Useé,+ [EQ. (6.12) with Appendix B], and,+; [Eq. (6.14)].
Compute tangent matricé$ andl}e [Eq. (6.21) with Eq. (6.18)].

4. Compute effective internal forcg, , and tangent stiffneds’:

w

Fe e e e e
n+1 — An+1 +c v, + k dn—i—l + fn+1

k® = oy (ke + Re) + o (e + ¢°) + af,

wherea,+; ~ d*(t,4+1), and, for example,

y 1
= A =
BAr" T BAr?

for the Newmark method.
Note: The tangent stiffneds’ is independent of the solution, and thus has to be computed
only once. However, the internal forgé’, , has to be re-computed at each time-step bg
cause it is dependent on the solution at past times.

A"
1

6.2.3 Numerical results

Numerical results are presented for the classical soil-structure interaction problems of a rigid strip-
footing on a i) half-plane, ii) layer on a half-plane, and iii) layer on a rigid base.

The time-domain response of a rigid strip-footing on a half-plane, shown in Fig. 5.1a, is studied
through the reactions along the three DOFs due to an imposed displacement along any of the three
DOFs; the imposed displacement is chosen to be of the form of Eq. (A3) and the reaction along
DOFi due to an imposed displacement aloh$ denoted byP;, with i, j € {V, H, R}.

This unbounded-domain system is modelled using the bounded-domain-PML model shown in
Fig. 5.1b, composed of a bounded dom&ig, and a PMLQpy, with the attenuation functions

in Eq. (4.2) chosen ag?® = f" = f;, with f; chosen to be linear in the PML. For comparison,

the half-plane is also modelled using a viscous-dashpot model [15], wherein the entire domain
Qpp U Qpp is taken to be (visco-)elastic and consistent dashpot elements replace the fixed outer
boundary. The finite-element meshes chosen for these models are the same as those used for time-
harmonic analysis in Sec. 5.5.1. Because of the dearth of analytical results in the time domain,
the half-plane is modelled using an extended mesh; the results from this mesh will serve as a
benchmark. From the center of the footing, this mesh extends to a distahe ddwnwards and
laterally; the entire domain is taken to be (visco-)elastic, and viscous dashpots are placed on the
outer boundary.
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Figure 6.1a compares the reactions computed for an elastimersing the PML model and the
dashpot model with results from the extended mesh. Based on a comparison of the frequency-
domain responses of the PML and the viscous dashpot models, the valugsvefe chosen as

the excitation frequencies where the two responses are significantly different. The results obtained
from the PML model follow the extended mesh results closely, even though the domain is small
enough for the dashpots to reflect waves back to the footing, as manifested in the higher response
amplitudes. The computational cost of the PML model is observed to be approximatéiynes

that of the dashpot model; this cost is not significantly large because the dashpot model itself is
computationally inexpensive. Thus, the highly accurate results from the PML model are obtained
at low computational cost. Significantly, the cost of the extended-mesh model is observed to be
approximatelyl 7 times that of the PML model. Figure 6.1b presents similar comparisons for a
visco-elastic half-plane. The PML results are visually indistinguishable from the extended mesh
results, even though the computational domain is small: the dashpots generate spurious reflections
even when the medium is visco-elastic.

Figures 6.2 and 6.3 present frequency-dependent flexibility coefficigiits ) for the rigid strip-

footing on a half-plane computed using a PML model employing the time-domain stretching func-
tions in Eq. (4.2). The flexibility coefficients are defined as the displacement amplitudes along
DOF i due to a unit-amplitude harmonic force along D@FResults for the elastic half-plane are
compared in Fig. 6.2 against available analytical results [81]. Due to the dearth of analytical solu-
tions for the strip on a Voigt visco-elastic half-plane, the results obtained from the (possibly less
accurate) time-domain stretching functions are compared in Fig. 6.3 to results from a PML model
employing the frequency-domain-only stretching functions [EQ. (3.26)], denoted by “FD PML” in
the figures. The rationale behind this approach is that the frequency-domain stretching functions
produce highly accurate results for hysteretic damping (Sec. 5.5.1) and hence can be expected to
also produce excellent results for Voigt damping. The results demonstrate that the time-domain
stretching functions indeed produce accurate results as expected, because the wave motion in the
half-plane consists primarily of propagating modes, which are adequately attenuated even by the
time-domain stretching functions.

Figure 5.4a shows a cross section of the rigid strip supported by a layer on a half-plane, and
Fig. 5.4b shows a corresponding PML model with the attenuation functions in Eq. (4.2) chosen as
/&= fP = fi,with f; chosen to be linear in the PML. The elastic moduli for the PMLs employed

for the layer and the half-plane are set to the moduli for the corresponding elastic media. For
comparison, a viscous-dashpot model is also employed, where the entire bounded domain is taken
to be (visco-)elastic and consistent dashpots replace the fixed outer boundary. An extended-mesh
model, with viscous dashpots at the outer boundary, is taken as a benchmark model for the layer
on a half-plane; this mesh extends to a distanc®bflaterally and downwards from the center of

the footing.

Figure 6.4 shows the reactions of the rigid strip on a layer-on-half-plane due to imposed displace-
ments. The PML results typically follow the results from the extended mesh, even though the
domain is small enough for the viscous dashpots to generate spurious reflections. The computa-
tional cost of the PML model is not significantly large: it is observed to be approximatelynes
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(a) Elastic half-plane, ¢=0. (b) Visco-elastic half-plane, =0.05
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Figure 6.1. Reactions of a rigid strip on (visco-)elastic fpddfne due to imposed displacements;
L =3b/2,h =b/2, Lp = b, fi(x1) = 10{x; —h)/Lp, fa(x2) = 10{|x2| — L)/Lp; {(x) :=
(x+|x)/2; 0 =1,v = 0.25 (k = 1.67); t = 30, wy = 1.00 for vertical excitation0.75 for
horizontal excitation] .25 for rocking excitation.
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Figure 6.2. Dynamic flexibility coefficients of rigid strip oastic half-plane computed using a
PML model with stretching functions suitable for time-domain analysis= 3b/2, h = b/2,

Lp = b, fi(x1) = 10{x; — h)/Lp, fo(x3) = 10{|x2| — L)/Lp; u = 1, v = 0.25; “Exact”
results from Ref. 81.
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Figure 6.3. Dynamic flexibility coefficients of rigid strip onseo-elastic half-plane computed
using a PML model with stretching functions suitable for time-domain analysis; 36/2, h =
b/2,Lp =b, fi(x1) = 10{x;—h)/Lp, fr(x2) = 10{|x2|—L)/Lp; u = 1,v =0.25,¢ = 0.05;

“FD PML”: a substitute for an exact result, obtained using frequency-domain stretching functions
in PML model.
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that of the dashpot model. Significantly, the extended-meslitseshow some spurious reflections

for vertical motion of the footing: the P-wave speed in the half-plane is high enough that the depth
of the extended mesh is not adequate for the time interval in the analysis; the cost of the extended-
mesh model is observed to be approximatiytimes that of the PML model. Figures 6.5 and

6.6 demonstrate that the time-domain stretching functions provide frequency-dependent flexibility
coefficients that closely match those obtained using the frequency-domain-only stretching func-
tions.

Figure 5.6a shows a cross section of the rigid strip supported by a layer on a rigid base, and
Fig. 5.6b shows a corresponding PML model whéfe= /P = f; in Eq. (4.2), with f(x;) =

0 and f,(x;) linear in the PML. The corresponding viscous-dashpot model includes the entire
bounded domain as (visco-)elastic, with viscous dashpots replacing the fixed lateral boundaries.
The extended-mesh model is also a viscous-dashpot model, but extenditig do either side

from the center of the footing. Figure 6.7 demonstrates the high accuracy of the PML model, as
well as the small size of the computational domain through the inadequacy of the dashpot model.
These results from the PML model are obtained at a cost approximailymes that of the
dashpot model, i.e., the computational cost is not significantly large. The cost of the extended-mesh
model is observed to be approximataltimes that of the PML model; it is relatively cheaper here
than in the previous two cases because the extension of the mesh is only in the lateral directions,
not downwards.

Figure 6.8 demonstrates that for a rigid strip on an elastic layer on rigid base, the frequency-
dependent flexibility coefficients obtained using the time-domain stretching functions do not al-
ways closely follow those from the frequency-domain-only stretching functions; this is presum-
ably due to the presence of evanescent modes in the system. However, this apparent inadequacy of
the time-domain stretching functions is not reflected in the time domain results in Fig. 6.7a. The
time-domain stretching functions provide accurate results for a rigid strip on a visco-elastic layer,
as demonstrated in Fig. 6.9.

6.3 Three-dimensional problems

6.3.1 Time-domain equations for the PML

For three-dimensional problems, the stretch temsas given by Eqgs. (4.3a) and (4.23), and the
productJA is given by Eq. (4.24), but with, replacingC in all instances. Following the approach
of Sec. 6.2.1, but using the above definitionsA\cdndJA , Eqg. (6.1) is transformed into the time-

domain equations for the three-dimensional elastic PML:

div (aFee+ SEe 4 EFPP) = pfuii + p= fei + X feu v p (C—s)3 MU (6.223)
b b2 b

o=C (e L %b é) (6.22Db)

Cs
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(a) Elastic media, {=0. (b) Visco-elastic media, (=0.05
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Figure 6.4. Reactions of a rigid strip on (visco-)elastic fage half-plane, due to imposed dis-
placements;L. = 3b/2, Lp = b, h = b/2, fi(x1) = 10(x; — (d + h))/Lp, fr(x3) =
10{|x2| = L)/Lp; d = 2b, uy = 1, pp = 4y, v = 0.4 (k = 4.67); tg = 30, o = 1.00
for vertical excitation().75 for horizontal excitation].75 for rocking excitation.
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Figure 6.5. Dynamic flexibility coefficients of rigid strip omestic layer on half-plane computed
using a PML model with stretching functions suitable for time-domain analysis;35/2, Lp =
b,h =0b/2, fi(x1) = 10{(x1 — (d + h))/Lp, f2(x2) = 10(|x2| = L)/Lp; d = 2b, u = 1,

wp =4u,v=04,ay=wb/\/ 1/ p; “FD PML": a substitute for an exact result, obtained using
frequency-domain stretching functions in PML model.
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Figure 6.6. Dynamic flexibility coefficients of rigid strip omsco-elastic layer on half-plane com-
puted using a PML model with stretching functions suitable for time-domain analysis3b/2,
Lp =b,h =b/2, fi(x1) = 10{xy = (d + h))/Lp, fr(x2) = 10{|x2| — L)/Lp; d = 2b,
wr =1, up =4, v=04,¢ =0.05 a9 = wb// 111/ p; “FD PML": a substitute for an exact
result, obtained using frequency-domain stretching functions in PML model.
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(a) Elastic layer, ¢=0. (b) Visco-elastic layer, {=0.05
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Figure 6.7. Reactions of a rigid strip on (visco-)elastic tage rigid base, due to imposed dis-
placementsL = 3b/2, Lp = b, fi(x1) = 0, f2(x2) = 20{|x2| — L)/Lp; d = 2b, u =1,

v = 0.4 (k = 4.67); ta = 30, oy = 2.75 for vertical excitation,1.25 for horizontal excitation,
1.75 for rocking excitation.
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Figure 6.8. Dynamic flexibility coefficients of rigid strip oastic layer on rigid base computed
using a PML model with stretching functions suitable for time-domain analjsis;3b/2, Lp =

b, fi(x1) =0, fa(xz) =20{|x2| — L)/Lp;d =2b, u = 1,v = 0.4; “FD PML": a substitute for
an exact result, obtained using frequency-domain stretching functions in PML model.
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Figure 6.9. Dynamic flexibility coefficients of rigid strip omseo-elastic layer on rigid base com-
puted using a PML model with stretching functions suitable for time-domain analysis3b/2,

Lp = b, fi(x1) =0, fa(x2) = 20(|x2| — L)/Lp;d =2b, u = 1,v = 0.4, ¢ = 0.05; “FD

PML": a substitute for an exact result, obtained using frequency-domain stretching functions in
PML model.
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FTéF® + (FPTeF° + F"eF?) + FPTEFP =
| | (6.22¢)
5 [FeT (grada) + (gradit)” Fe] +3 [FPT (gradu) + (gradu)” Fp]

whereF¢e FePandFPP are as in Egs. (4.25) and (4.26), dftlandF P defined for three-dimensional
problems as in Eq. (4.23), but witty replacingC throughout, fu, fc, fk and f4 are as in
Eg. (4.30), and

t t t t
U ::/ u dt, E ::/ e dr, p) ::/ o drt, > ::/ Y dr (6.23)
0 0 0 0

Application of the inverse Fourier transform to obtdin E and X assumes thai(w = 0) = 0,
Ew=0)=0,6(w=0)=0.

6.3.2 Finite-element implementation

Equation (6.22) is implemented using a standard displacement-based finite-element approach [71].
The weak form of Eq. (6.22a) is derived by taking its inner product with an arbitrary weighting
functionw residing in an appropriate admissible space, and then integrating over the entire com-
putational domairi2 using integration-by-parts and the divergence theorem to obtain

3
/prw-ﬁdQ+/pc—sfcw-adQ+/ﬁwa-udQ+/p(c—s) fuw - U dQ
Q o b o b? Q@ \b

+/éee:ad9+/éep:zdsz+/éppzidszzfw-(aﬁee+zﬁep+iﬁpp)ndr
Q Q Q r
(6.24)

wherel" := 022 is the boundary of2 andr is the unit outward normal td'. The symmetry ob
andX is used to obtain the last three integrals on the left-hand side, with

see.__

F [(gradw)f?ee+ Feer (gradw)T] L % [(gradw)f?ep+ | (gradw)T]

1 ~ ~
&= 3 [(gradw) FPP 4 FPeT (gradw)T] (6.25)
The weak form is first spatially discretised by interpolatingndw element-wise in terms of nodal

guantities using appropriate nodal shape functions. This leads to the system of equations
md +cd +kd + KD + fii = fox (6.26)

whereD is the time-integral of/, K is the coefficient matrix associated wilh, and the other
terms have the same connotation as in Eq. (6.6). The system matrices are assembled from element-
level constituent matrices, given in terms of thHdhth nodal submatrices as

my) =/ PMNIN;dQ 1, ¢ =[ ,ocb—stNlNJ dQ 1
Qe Qe

1
2

. (6.27a)
e w e Cs
Qe Qe
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whereN; is the shape function for nodeand I is the identity matrix of sizé x 3. The element-
level internal force term is given by

€= / BT dQ + / BT X dQ + / BPPT X dQ2 (6.27b)
whereBe¢is given in terms of its nodal submatrices as
_Nzele -
Nip o
~ . . NEe
Bi*:=| - ~ 13 (6.28)
Niy Nipoo
ee ee
N13 B ]Yll
ee ee
n ZV)S ]Viz_

andBe® andBP® are defined similarly, but wittV* replaced byN,”” and N®, respectively, where
N etc. are defined as
N®:= F®Np;. Ni*:= FNij, N®:= FNp; (6.29)

Furthermore
011
022
A 033
0= 6.30

o1s (6.30)
013
023

with 3 the time-integral of, andX that of =. The attenuation functiong® and /" are defined
globally on the computational domain, not element-wise. It is conveniently assumed that there is
no contribution tofe, from a free boundary of the PML.

Towards solution of the equations of motion, Eq. (6.22c) is approximated as in Eq. (6.12), but
with

€11
€22
£:= % (6.31)
2812
2813
2823

and the matriceB¢, B¢, F< andF¢ as defined in Appendix C. Equation (6.22b) is approximated
as in EqQ. (6.14) but witl now defined as in the first expression in Eq. (5.18b).

Equation (6.27b) is cast into a time-discrete form by approximafir,;gl as in Eq. (6.16) and
approximatingX,. ., as A A
i1 =2+ Zpp At (6.32)
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Substituting these approximations into Eq. (6.27b) gives
fi = / B76,.,d +/ BT, dQ +/ BT S, d (6.33)
Qe Qe Qe
where
B := B+ B®®A¢ + BPPA/2

. - - (6.34)

B .= B® + BPPA¢
The linearisation of Eq. (6.33) gives tangent matrices as in Eq. (6.21) with Eq. (6.20), but with the
relevant matrices appropriately defined for three-dimensional problems, as above. These matrices
are not symmetric, but are independent/¢imaking this a linear model.

Finally, the time-integral o#l is approximated as
Dyt =Dy +dpy1 At (6.35)
Thus the term involvin@d in Eq. (6.26) may be linearised as
A (KDy1) = (KA?) Adyyy (6.36)

Note thatD is required only wher&K¢ # 0, i.e., from Eq. (6.27a), wherevefy # 0. From

Eq. (4.30), it can be seen that this holds only in the corner regions of the PML, where waves are
attenuated in all three coordinate directions. ThYysneeds to be stored and updated only in the
corner regions.

The profusion of notation and equations in this section cries out for a synopsis of the algorithm
for computing the element-level effective internal force and tangent stiffness; this is presented in
Box 6.2.

6.3.3 Explicit integration

The implementation of the three-dimensional time-domain elastic PML for implicit integration
produces a large unsymmetric system of equations which are difficult to solve directly using exist-
ing equation solvers. Consequently, it is prudent to use explicit time-integration [64] to compute
the response of the system, and thus avoid computation of its stiffness matrix.

Explicitintegration requires that inertial matrices be lumped. To this end, the matrices in Eq. (6.27a)
— all of which arise from the inertical term on the right-hand side of Eq. (6.1a) — are lumped by
assigning to each diagonal entry the sum of all the entries in its row, to get:

Cs
me=/ ofuNy dS, ce:f ,0(3> feNg dQ
QE e

k= | £ iNgde, Ke:[
er Q

(6.37)
P (%)3 SulNg dQ2
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Box 6.2. Computing effective force and stiffness for 3D etaBtVIL element.

=

Compute system matrices’, c¢, k¢ and K¢ [Eqg. (6.27a)].

2. Compute internal forcg,’, | [Eq. (6.33)].

Useé,+ [EQ. (6.12) with Appendix C], and, . [Eq. (6.14) with Eq. (5.18b)].
Compute tangent matricé$ andl}e [Eq. (6.21) with Eq. (6.34)].

4. Compute effective internal forcg;, , and tangent stiffneds’:

w

Fe e e e e e
w1 =meayg + vy +kdy s + KDy + £

k¢ = oy (ke + k¢ + KeAz) + ac (e +¢°) + af,
wherea,; ~ d*(t,4+1), and, for example,

y 1
= A =
BA: T BAr?

for the Newmark method.
Note: The tangent stiffneds’ is independent of the solution, and thus has to be computed
only once. However, the internal forgé’, , has to be re-computed at each time-step bg
cause it is dependent on the solution at past times.

A"
1

where

Ny = diag(N11, No1,..., Ng1)  with 1:=[1,1,1] (6.38)

It is necessary to lump all the inertial matrices; lumping only the mass matrix, the minimum
requirement for explicit integration, may lead to strong long-time instabilities in the system. To
obtain a displacement-based formulation, the terthskd andKD in Eq. (6.26) are computed at
the element level using Eg. (6.37), and then assembled into the global force vector.

Furthermore, because an explicit time-integration scheme does not have the overhead of solving a
system of equations, it is crucial to compute the internal force as efficiently as possible. Toward
this goal, the strain terms are computed from Eq. (6.22c) by transforming into the PML basis
{e;}, which diagonalises the matric#$ andFP. The approximations in Eq. (6.11) are used in

Eq. (6.22c) to obtain

Ent1 A = % [FGT (gradi|,41/2) F' + F'T (gradiz|,,+1/2)TF€]
+% [FQT (gradu,,,) F* + F'T (gradu,,+1)TF9] (6.39)
+ALZFET3,,F€ — F°TE,F°
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where

Fe -
F' .= {A_t +Fp] , F¢:=F°F', F°:=FPF' (6.40)

Transforming Eq. (6.39) into the PML badis } gives

1 o 1/ 1/ . €/
e, At = 3 [FG’QT (gradit|,41/2) QF'' + F QT (gradu|n+1/2)TQF ]
1
+5 [FQ'QT (gradu, s 1) QF" + F'Q7 (gradu,, ;)T QFQ’] (6.41)

1
_'_EFG/E;IFG/ _ FQ/E;[FQ/

where the primed tensors are given by, es).= QT¢,Q. Note that the tenso¢’, F¢’ andF*’
are diagonal tensors.

The quantityQ” (gradu) Q in Eq. (6.41) — dropping the time-step subscript for ease of notation
— is in fact the displacement gradient in the PML basis, which can be checked by computing it
using indices: if the displacements interpolated as; = N;d!, whereN; is the shape function
value for node/, andd,f is the displacement of nodein the directiore;, then

Q7 (gradw) Q = u; = dl'N;;, with d!':= Qud{, Nj,:= Q;Ny, (6.42)

whered!’ is the displacement in the directief at node/, obtained by transforming,f into the
PML basis, andV},j is the gradient ofV; in the directionej’..

Upon rewriting the velocity terms in Eqg. (6.41) in a similar manrgy, , may be obtained in
components as (no summation):

[Ff/ (v;,j|n+1/2) F;/ + F}’ (U},i|n+1/2) Ff/]

N —

(8:']"}1—{-1) At =

[F2 (th o) B+ B (1) laer) P (6:43)

N =

_|_

1 €/ ! €/ / / !
ta b (e51n) F;' — F{' (Ejln) F}

wherev; ; is the velocity gradient in the PML basidif’ is thei-th diagonal element oF </,
and similarly for /" and F!’. The straine,+; in the global coordinates may be obtained by
transforminge;, , , back:

€ni1 = QE;_HQT (644)
The element algorithm for explicit integration is presented below in Box 6.3.
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Box 6.3. Computing effective force for explicit integraticor 8D elastic PML element.

Initial mass computation
Compute the diagonal element mass matn% using Eq. (6.27a), withfy, defined in
Eg. (4.30), and assemble into the global mass matrix.

Element force computation
Compute the internal element forgéf. | as follows:
1. Compute displacement and velocity gradients in the PML basis, using Eq. (6.42),.
2. Compute the straie; , , in the PML basis using Eqg. (6.43) and transform to globg
coordinates using Eq. (6.44).
3. Compute the stregfsm using Eq. (6.14) with Eqg. (5.18b), and the stress time

integrals)i,,H andX, ., from Eq. (6.16) and (6.32), respectively.
4. Compute the internal forcg? | using Eq. (6.33).

Compute the total internal force as follows:

1. Compute the diagonal matrice& k¢, K¢ using Eq. (6.37), withfc, fx and f given
by Eq. (4.30). The matriX¢ is computed only in the corner regions of the PML
model.

2. In the corner regions of the model, compute the time-integral of displaceihgnt
using Eq. (6.35).

3. Add the force term [Eq. (6.26)]

Cedn+1/2 +kd, 11 + KD,y

to f,7., to get the total internal force. The last term in the above expression is npn-
zero only in the corner regions of the PML model.

6.3.4 Evaluation of explicit integration with PML

In order to successfully use an explicit integration scheme with the PML model, two key issues
need to be evaluated: (a) the effect of PML on the critical time-step size, and (b) the effect of
lumping of the PML matrices in Eq. (6.27a) on the accuracy of results. Additionally, we can also
evaluate the effect of lumping on the critical time-step size. Because the complexity of the PML
equations precludes an analytical evaluation in this paper, we resort to a numerical evaluation in the
context of a bar of brick elements, which is analogous to the one-dimensional systems commonly
used in the analytical evaluation of stability and accuracy.

Consider a semi-infinite elastic bar with a square cross-section of widhig. 6.10(a)], with shear
modulusu, mass density, and Poisson’s ratio, subjected to a uniform force at the free end. The
time-domain response of this system is studied by applying the force either longitudinally along
the axis of the bar — thus simulating P-waves — or transverse to it, thus simulating S-waves,
and recording the displacement of the tip in the corresponding direction. In the latter case, the
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displacements of the bar along its axis are constrained inr aodeliminate the beam bending
modes, which are not supported by the PML model. The time variation of the force is given by the
waveform in Eq. (A3).

Semi-infinite baru, v, p

PML

Force
Lp

(@) (b)

Figure 6.10. (a) Semi-infinite elastic bar subjected to a umifforce at the free end; (b) a PML
model, fixed at the outer boundary.

This bar is modelled using the PML model shown in Fig. 6.10(b), discretised using eight-noded
bricks, with one element across the cross-section of the bar, and enough elements along the length
of bar to adequately model the wave propagation, thus evoking a one-dimensional system. The
attenuation functions within the PML [cf. Eq. (4.2)] are chosenffis= flp = fi,and /3 =

= fg= fF =0, with f; chosen as [79,91]:

fi(x1) := fo (le Le) (6.45)
P

In a slight confusion of notation, the characteristic lengtiof the PML model used in e.g.,

Eq. (6.37) is taken to be the depthp of the PML, and is not the same as the widtlof the

bar. An extended-mesh model — fully elastic and extending 2fbafrom the free end, with the

same mesh density as the PML model — is used to provide benchmark results for assessing the

accuracy of the results from the PML model.

The effect of the PML on the critical time-step size is considered first by comparing the critical
time-step size of the PML model to that of a fully-elastic model of the same size, i.e., one where
the PML elements have been replaced with elastic elements. The critical time-step size for either
model is determined by carrying out the analysis with different time-step sizes and converging
upon the maximum step size for which we get stable results. Three variants of the PML model
are considered: (a) all inertial matrices lumped [Eq. (6.37)], (b) all inertial matrices consistent
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[Eq. (6.27a)], and (c) an intermediate formulation where dhymass matrix is lumped and the
other inertial matrices are consistent.

Table 6.4 shows the critical time-step sizes for both the elastic and the PML models, for both
lumped and consistent matrices, as well as for the intermediate formulation for the PML. It is seen
that for both the lumped and the consistent formulations, the critical time-step size required by the
PML model is approximately equal to that of the elastic model. The critical time-step required
for the intermediate formulation under transverse excitation is also similar to that required for the
lumped formulation. However, for longitudinal excitation, the intermediate formulation exhibits a
strong long-time instability in the free-vibration phase irrespective of the time-step size.

Lumped Consistent Intermediate
Longitudinal Transverse¢ Longitudinal Transversg¢ Longitudinal Transversg

Elastic 0.04865 0.05009 0.02582 0.02586 —
PML 0.04871 0.04921 0.02606 0.02632 unstable 0.04958

Model

Box 6.4. Comparison of critical time-step sizes for three césiof lumping of inertial matrices
in the PML model of a semi-infinite bat; = 0.1; L, = 0.2, Lp = 0.8; fo = 10; t; = 10,
wy = 3.0.

This demonstrates that PML elements with either fully-lumped or fully-consistent matrices do
not have any significant effect on the critical time-step size for the corresponding elastic model.
Furthermore, the PML elements exhibit behaviour well-known for elastic elements: consistent
matrices yield smaller critical time-step sizes than do lumped matrices [65]. This observation al-
lows the speculation that for the intermediate formulation under longitudinal excitation — where
the bar is unconstrained except at one end — the specific combination of lumped and consistent
matrices reduce the critical time-step size to an unreasonably small value. The longitudinal con-
straint imposed upon the bar for transverse excitation allows a stable solution for the intermediate
formulation.

The effect of lumping on the accuracy of results is considered next. The error in the PML solution
is computed relative to the benchmark extended-mesh solution as

max, }up(ln) - ue(ln)| %

%%error:=
max, |ue(y)|

100 (6.46)

whereu. andu, are the tip displacements of the extended-mesh model and the PML model, re-
spectively, at time stepg. Figure 6.11 compares the displacements from the consistent and the
lumped formulations of the PML against those from the extended mesh, for both longitudinal and
transverse excitations, and Table 6.5 shows the errors from the two formulations.

It is difficult to visually distinguish the results from the two PML models, and both follow the

extended-mesh result closely. The computed errors from the lumped formulation are seen to be
slightly larger than those from the consistent formulation, thus appearing to contradict analyses for
elastic elements that posit that lumped masses are well-matched with explicit integration, and are
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Figure 6.11. Tip displacements of a semi-infinite bar due tdieggorces; longitudinal dis-
placements due to longitudinal excitation, transverse displacements due to transverse excitation;
b=01,L, =02, Lp =038, fo =10;t3 = 10, o = 3.0.

Longitudinal Transverse
Lumped Consistent Lumped Consistent
| %error|| 2.89 1.73 || 37 224 |

Box 6.5. Comparison of relative error in tip displacement oflPilodel of semi-infinite bar from
consistent and lumped formulatiords= 0.1; L, = 0.2, Lp = 0.8; fo = 10; 4 = 10, oy = 3.0.

likely to produce more accurate results than consistent masses [65,92]. It must be remarked that the
error is characterised differently in the two cases: these classical studies of well-matched methods
study the error in the natural frequency of the discrete system, whereas here the amplitude error is
used to assess accuracy. However, because the difference in accuracy of the two formulations is
negligible in practice, it is felt that this discrepancy with earlier analyses does not warrant further
investigation.

6.3.5 Numerical results

Numerical results are presented for the classical soil-structure interaction problems of a square
flexible footing on a (i) half-space, (ii) layer on a half-space, and (iii) layer on a rigid base.

Figure 6.12(a) shows a quarter-model of a homogeneous isotropic elastic half-space with shear
modulusu, mass density and Poisson’s ratio, subjected to an uniform force applied over a
square area of half-width. The time-domain response of this system is studied by applying
the force either vertically or horizontally, and recording the displacements in the corresponding
direction at the center and at the corner of the square; the time variation of the force is of the form
in Eqg. (A3).

This unbounded-domain system is modelled using the PML model shown in Fig. 6.12(b), dis-
cretised using an adequately dense regular mesh of eight-noded bricks. In a slight confusion of
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Half-space:u, v, p
(@)

(b)

Figure 6.12. (a) Quarter-model of a half-space subjected tofarm force applied over a square
area of half-widthp; (b) a PML model, fixed at the outer boundary.

notation, the characteristic lengbhof the PML model used in e.g., Eq. (6.37) is taken to be the
depthL p of the PML, and is not the same as the half-widéithf the square area. For comparison,

the half-space is also modelled using viscous dashpots [15], wherein the entire domain includ-
ing the PML region is taken to be elastic and consistent dashpot elements replace the fixed outer
boundary; thus the mesh used for the dashpot model is comparable to that used for the PML model.
An extended-mesh model, composed entirely of elastic elements in the interior and with the same
mesh density as the PML and the dashpot models, is used to provide benchmark results. This
mesh extends to a distance2dh downward from the center of the excitation, and laterally to a
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distance oR0b for vertical excitation an@5b for horizontal excitation; the dimensions are chosen
to ensure that waves reflected back from the outer boundary — modelled using viscous dashpots
— do not affect the recorded displacements within the duration of the simulation.

The attenuation functions in the PML [cf. Eq. (4.2)] are choserf;as= f = f;, with f; now
chosen to be a monomial:

Xi

p
—) (no summation) (6.47)
Lp;

i = o
wherex; is the distance into the PML, anflp; is the depth of the PML, in thé-th direction.
A quadratic monomial § = 2) is typically recommended because, in general, it expected to
best ameliorate the error due to the finite-element discretisation [89, 93]; this is in contrast to a
continuum PML, where a linear monomial is optimal [91].

An optimal value of the coefficienf,; may be estimated from a wave-reflection analysis of a
discretised one-dimensional time-harmonic PML [89], by minimising the expected reflection co-
efficient for a white-noise excitation. This work adopts an approach that is similar in spirit, but
more directly applicable to three-dimensional problems: the optimal valyg &br a given PML

depth — represented by the number of elements through the depth — fopbksthandp = 2,

is found by minimising the expected error in the response of a canonical three-dimensional PML
model over a range of values ¢§;. The canonical PML model is chosen to be the half-space
model presented above, with shear modylus= 1, Poisson raticc = 0.25 and mass density

p = 1, with the PML depthLp; = Lp, and the monomial coefficienf,; = f, the same in all

three directions, subjected to the excitation defined above, and its response characterised by the
displacements at the center and at the corner of the excitation. The expected error is computed
as the mean of the relative maximum error, given by Eq. (6.46) mjtandu. now representing

the relevant displacement quantity of the PML and the extended-mesh model, respectively. The
mean relative error is obtained by averaging the relative error in the center and corner displace-
ments for both vertical and horizontal excitation over four different sets of excitation parameters:
@ o = 1.5 14 = 10, (b) wof = 2.25,t3 = 15, (C) wr = 3.0, tz = 10, and (d)wy = 3.75,

tg = 15.

Figure 6.13 compares the minimum expected relative errorgpfer 1 and p = 2 for various

depths of the PML, characterised hy, the number of elements throught the depth of the PML. It

is seen that for a PML more than 4 elements deep, there is little significant difference in accuracy
between the results for the linear and quadratic attenuation fungtiea;2 gives slightly more
accurate results for depths of 4—7 elements, whereas the situation is reversed for depths of 8—
12 elements. Based on these results, the numerical examples in this paper use PMLs that are 8
elements deep, with the corresponding minimizing coefficient valyg ef 9.0 andp = 1.

Figure 6.14 compares the displacements from the PML model and the dashpot model against those
from the extended mesh, and Table 6.6 compares the relative error in the displacements computed
from the two models. Note that the PML and the dashpot models are small: the PML starts at a
distance o0.25 from the excitation, and is onl§.8» deep. The results from the PML model are
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Figure 6.13. Minimum expected relative error in displacermént different numbers of elements
np through the depth of the PML in the canonical half-space PML model, for linear and quadratic
attenuation functiondy = 1; L, = 0.2b, Lp = 0.1bnp; u = 1,v = 0.25, p = 1.

visually indistinguishable from the extended mesh results, even though the domain is small enough
for the dashpots to reflect waves back early in the simulation, as manifested in the higher response
amplitudes and larger errors of the results from the dashpot model.

The effect of lumping of the PML matrices and the effect of PML on the critical time-step size was
also studied. The time-step size required for stability of a corresponding fully-elastic model also
served as a stable time-step for the PML model. Use of a consistent formulation led to a negligible
decrease in the accuracy of results but a considerably reduced critical time-step size. Use of the
intermediate lumped formulation resulted in a strong long-time instability in the free-vibration
phase even for very small time-step sizes.

Center displacemen}t Corner displacemer|
Excitation || PML Dashpot || PML Dashpot
Vertical 4.98 45.67 6.07 85.31
Horizontal || 5.79 21.76 5.04 53.24

—r

%error

Box 6.6. Relative error in displacements on surface of haespue to applied forces; = 1;
L,=02b,Lp =08b;, u=1,v=0.25p=1;t; =10, or = 3.00. The large errors due to
the dashpot model highlight the small size of the domain.

The efficacy of the PML model may be gauged by comparing the computational costs of the three
models, as presented in Table 6.7. Both the PML and the dashpot models have the same number
of elements, which is significantly smaller than the number of elements in the extended mesh.
However, the time-step size required for stability of the dashpot model is smaller than that of a
fully-elastic model, because the dashpots introduce material damping into the system. Therefore
the dashpot model required more time-steps to complete than the PML model. In order to obtain
a realistic assessment of the computational cost, the dashpot model, as well as the elastic region
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Figure 6.14. Displacements on surface of half-space due teeddprces; vertical displacements
due to vertical excitation, horizontal displacements due to horizontal excitatient; L, = 0.2b,
Lp=08b;,u=1v =025 p=1;t; =10, or = 3.00. The large errors due to the dashpot
model highlight the small size of the domain.

in the PML model, were discretised with under-integrated elements with hourglass control [64]
as well as with fully-integrated elements; the results from the two formulations were of similar
accuracy. The use of under-integrated elastic elements within the PML model did not result in
any noticeable reduction of computational cost because the elastic region is much smaller than
the PML region. Results for the PML and dashpot models were obtained using the explicit finite-
element code LS-DYNA [94] on a desktop workstation with a 2.6GHz AMD Opteron processor,
while the extended-mesh results were obtained using a specially optimised and parallelised in-
house code running on 16 processors of a 32-processor node of 1.7GHz IBM Power4+ processors
at the San Diego Supercomputer Center. While the differing systems make a direct comparison
of the wall-clock times difficult, it is remarkable that the PML model achieves the accuracy of
the extended-mesh model at a cost comparable in order to the dashpot model, several orders of
magnitude smaller than the cost of the extended mesh.

Figure 6.15(a) shows a quarter-model of a layer on a half-space, with a layer otiefithshear
modulusp;, supported by a half-space of shear modulysand with Poisson ratio and mass
densityp in both domains, and Fig. 6.15(b) shows a corresponding PML model. Note that the PML
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| Model | #elements | #time-stepg wall-clock time |

PML 4,000 614 30.2 secs
Dashpots 4,000 876 14.4 secs (1-pt elas|)
20.6 secs (8-pt elas})
Extd. mesh|| 10,140,000 (V) 878 35.1 proc-hrs (V)
15,812,500 (H) 59.3 proc-hrs (H)

Box 6.7. Comparison of computational costs of three modela faalf-space. The dashpot model
was discretised using both under-integrated (1-pt elas.) and fully-integrated (8-pt elas.) elastic el-
ements. The mesh size for the extended mesh was different for vertical (V) and horizontal (H)
excitations.

model must incorporate the interface between the layer and the half-space because it is a physical
feature that generates wave reflections in the physical unbounded-domain model; the PML is meant
to eliminate only spurious reflections from the outer boundary. The elastic moduli for the PMLs
employed for the layer and the half-space are set to the moduli for the corresponding elastic media.
A viscous-dashpot model is also employed for comparison, where the entire domain, including
the PML region, is taken to be elastic, and consistent dashpots model the outer boundary. An
extended-mesh elastic model with viscous dashpots at the outer boundary — extending laterally
to a distance 020b from the center of the excitation for vertical excitation &3@ for horizontal,

and downward t@5b from the base of the layer — is used as a benchmark model.

Figure 6.16 shows the displacements computed from the three models, and Table 6.8 compares
the errors due to the PML and the dashpot models. The results from the PML model are virtually
indistinguishable from those from the extended mesh, even though the domain is small enough for
the dashpot model to generate spurious reflections. The computational cost of the PML model,
as shown in Table 6.9, is of the same order of magnitude as that of the dashpot model, but an
insignificant fraction of the cost of the extended-mesh model. The critical time-step size for the
elastic elements was adequate as a stable time-step size for the PML elements. Using the consistent
formulation of the PML had little effect on the accuracy of results, but reduced the critical time-
step size considerably. The intermediate lumped formulation showed a strong long-time instability

in the free-vibration phase even for very small time-step sizes.

Tt

Center displacement Corner displacemer
Excitation || PML Dashpot || PML Dashpot

Vertical 6.79 27.88 8.29 51.84
Horizontal || 6.51 20.19 9.75 41.83

%error

Box 6.8. Relative error in displacements on surface of layea balf-space due to applied forces;
b=1,d =b; L, = 02b,Lp = 0.8b; iy = 1, up = 2us, v = 025, p = 1; 15 = 15,
wr = 2.25. The errors due to the dashpot model highlight the small size of the domain.

Figure 6.17(a) shows a quarter-model of a layer of depthn a rigid base, with shear modulus
u, mass density and Poisson’s rati@, and Fig. 6.17(b) shows its PML model. The corre-
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Figure 6.15. (a) Quarter-model of a layer on a half-space stdgjdo a uniform force applied over
a square area of half-width (b) a PML model, fixed at the outer boundary.

sponding viscous-dashpot model is entirely elastic, with consistent dashpots replacing the fixed
lateral boundaries. The benchmark extended-mesh model extends lateeally ftmm the cen-

ter of the excitation for vertical excitation artddb for horizontal. Figure 6.18 shows that the

PML model produces accurate results even with a small bounded domain where the dashpot model
generates spurious reflections. The PML model is able to follow the extended-mesh result in the
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Figure 6.16. Displacements on surface of layer on a half-sgaeeto applied forces; vertical
displacements due to vertical excitation, horizontal displacements due to horizontal excitation;
b=1,d =b; L, = 02b, Lp = 0.8b; u; = 1, up, = 2u;, v = 025, p = 1; tg = 15,
wr = 2.25. The errors due to the dashpot model highlight the small size of the domain.

| Model | #elements | #time-stepg wall-clock time |
PML 8,000 867 65.6 secs (1-pt elas|)
67.9 secs (8-pt elas})
Dashpots 8,000 1,237 15.4 secs (1-pt elas|)
44.3 secs (8-pt elas})

Extd. mesh|| 14,584,000 (V) 1,256 116.7 proc-hrs (V)
22,742,500 (H) 170.5 proc-hrs (H)

Box 6.9. Comparison of computational costs of three modelsflayer on a half-space. The
dashpot model, as well as the elastic region in the PML model, was discretised using both under-
integrated (1-pt elas.) and fully-integrated (8-pt elas.) elastic elements. The mesh size for the
extended mesh was different for vertical (V) and horizontal (H) excitations.

free-vibration phase of the displacements from horizontal excitation — in the direction of un-
boundedness of the domain — when the results from the dashpot model are entirely inadequate;
this is reflected in the comparison in Table 6.10 of errors due to either model. The slight phase
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difference between the PML and the extended-mesh results ingé-vibration phase may be due

to evanescent waves not being entirely attenuated [79]. Table 6.11 shows that the PML model is
able to achieve this accuracy at a cost that is of the same order of magnitude as that of the dashpot
model, and at a small fraction of the cost of the extended-mesh model. The effect of lumping of
the PML matrices and the effect of PML on the critical time-step size was similar to that observed
for the half-space and layer-on-half-space models.

Layer: u, v, p

Forc Lp

S

\ }

(b)

Figure 6.17. (a) Quarter-model of a layer on a rigid base stdgeo a uniform force applied over
a square area of half-width (b) a PML model, fixed at the outer boundary.

95



Center displacement Corner displacement

1 1 ;
Extd. mesh
PML
Dashpots
©
L
@
>
1 \ A
0 10 20 30
1
©
<
o
N
S
I
-1

0 10 20 30
t t

Figure 6.18. Displacements on surface of layer on rigid basetalapplied forces; vertical dis-

placements due to vertical excitation, horizontal displacements due to horizontal excitation;

d=2b,L,=02b,Lp=0.8b,u=1,v=0.25p=1;t; =15 wf = 2.25. The large errors
due to the dashpot model highlight the small size of the domain.

Center displacement Corner displacemer
Excitation || PML Dashpot || PML Dashpot
Vertical 6.67 31.81 11.25 56.62
Horizontal || 15.00 48.30 30.85 94.86

Tt

%error

Box 6.10. Relative error in displacements on surface of lapeiigid base due to applied forces;
b=1,d =2b;L, =02b,Lp =08b;u=1,v=025p=1;t; =15 wr = 2.25. The large
errors due to the dashpot model highlight the small size of the domain.



| Model #elements | #time-stepg  wall-clock time
PML 8,000 614 45.3 secs (1-pt elas
50.5 secs (8-pt elas
Dashpots 8,000 828 10.5 secs (1-pt elas
31.9 secs (8-pt elas
Extd. mesh| 976,800 (V) 812 4.7 proc-hrs (V)
1,260,000 (H) 5.9 proc-hrs (H)

Box 6.11. Comparison of computational costs of three models flayer on rigid base. The
dashpot model, as well as the elastic region in the PML model, was discretised using both under-
integrated (1-pt elas.) and fully-integrated (8-pt elas.) elastic elements. The mesh size for the

extended mesh was different for vertical (V) and horizontal (H) excitations.
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7/ CONCLUSIONS

This report has developed the concept of a PML for elastic waves by utilising insights obtained
in the context of electromagnetics. The concept has been developed through the presentation of
PMLs for: (1) a rod on elastic foundation, (2) acoustic waves in two and three dimensions, and (3)
elastic waves in two and three dimensions.

The PML concept is summarised as follows. A perfectly matched medium (PMM) is defined as
one governed by a modification of the equations for the elastic medium, with the modification
motivated by a continuous, complex-valued, uncoupled coordinate stretching. Solutions admit-
ted by the PMM are of the form of those admitted by the elastic medium, but with the stretched
coordinates replacing the real coordinates. PMMs exhibit the perfect matching property: if the
stretching functions of two adjacent PMMs match at their interface, then the interface is invisible
to all wave-type solutions in the PMMs and no reflected wave is generated when a wave travels
from one PMM to the other. This property holds irrespective of the direction of propagation of
the wave or its frequency. Furthermore, if choices of the stretching functions are appropriate, the
solutions in the PMM take the form of the corresponding elastic medium solution, but with an
imposed spatial attenuation. Realistic choices of the stretching function can impose attenuation on
both propagating and evanescent waves. Notably, the imposed attenuation is directly spatial: it is
not imposed through a temporal attenuation, or damping. The perfect matching and the attenuative
properties of the PMM is employed to build an absorbing layer — the PML — around a bounded
domain such that the layer absorbs and attenuates outward-propagating waves of all non-tangential
angles-of- incidence and of all non-zero frequencies. Termination of the layer by a fixed boundary
causes reflection of the waves back towards the bounded domain, with the amplitude of reflected
waves controllable — independently of the size of the bounded domain — by the choice of the
PML parameters: (a) the depth of the layer and (b) the attenuation profile in it. Thus, wave prop-
agation in an unbounded domain can be modelled through a bounded domain that is restricted to
the region of interest in the analysis, and a suitably-defined PML surrounding it.

Although the PML is fundamentally formulated in the frequency domain, corresponding time-
domain formulations are obtained by selecting stretching functions in the PML that have a simple
dependence on the factas,iwhich facilitates transformation of the time-harmonic equations into
the time domain. In the interest of obtaining a realistic model of the unbounded domain, material
damping is introduced into the PML equations in the form of a Voigt damping model in the consti-
tutive relation for the PML, although a causal hysteretic model [95-97] can be used as well.

The PML formulations are implemented numerically by a straightforward finite element approach.
In the frequency-domain, the FE matrices obtained are symmetric, but intrinsically complex-valued
and frequency-dependent. Thus the system matrices for the entire bounded domain are complex,
symmetric and banded, the PML contributions to which have to be computed anew for each fre-
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guency. In the time-domain, although the tangent stiffnesshf® acoustic PML is symmetric,
unfortunately the stiffness for the elastic PML turns out to be unsymmetric. While this is not
overly demanding for two-dimensional problems, it becomes difficult to solve a large system of un-
symmetric equations for three-dimensional elastic problems. Consequently, the three-dimensional
elastic PML is made suitable for explicit time-integration, and an efficient method of computing
the strain terms in the PML is developed to take advantage of the lack of overhead of solving
equations.

The acoustic PML models have been numerically validated for the classical problem of an acoustic
waveguide, which is representative of the reservoir behind the dam. The elastic PML models have
been numerically validated for the classical soil-structure interaction problems of a footing on a (i)
half-space, (ii) layer on a half-space, and (iii) layer on a rigid base. The PML models — typically
8-10 elements deep — gave highly accurate results, even though the domains were small enough
that comparably-sized viscous-dashpot models generated spurious wave reflections early on in the
duration of the simulation. The computational cost of the PML models was comparable in order
to that of the dashpot models, but was an insignificant fraction of the cost of the corresponding
extended-mesh models used as benchmarks for the time-domain problems. For the explicit PML,
it was found that the time-step size for a PML element is similar to that for a corresponding elastic
element, and that lumping the intertial matrices did not significantly affect the accuracy of results.
Furthermore, it has been verified numerically that this PML model is stable not only in the long
time in free vibration, but even if it is excited over a long duration.

These PML models thus provide an accurate and inexpensive absorbing boundary model for mod-
elling the foundation rock and impounded water in the earthquake analysis of dams, and will
hopefully lead to realistic and accurate evaluation of the earthquake safety of new or existing
dams.
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Roman symbols

ao

a

A

b

B, B, B¢, B®, B¢, B?,

Bee, Eep, Bpp

c

Cl

Cp

Cs

Cy

¢4, ¢4 ¢, ¢

C, G

d

d

D

D

{ei}

E, E*

E E

S fs fi 8 1P,
ie, fip

Jo

fm! fCl ﬁ<

fe

f‘i:t’ fint’ fext
F

F,F, F;, F& FP

F’i.

F¢ FP, Fe, FP,
ﬁee, ﬁep, Frp

i=/—1

NOTATION

non-dimensional frequency

nodal accelerations
cross-sectional area of elastic rod
half-width of footing

compatibility matrices
damping coefficient of, S
wave speed in elastic rod
P-wave speed

S- or shear-wave speed
Love wave speed
element-level and global damping matrices
material stiffness tensor
depth of layer

nodal displacements
material moduli matrix
time-integral ofd

standard orthonormal basis
Young’s modulus

time integral ofe, &

attenuation function(s)
coefficient of monomial inf8,
see Eq. (4.8)

element-level internal force term
internal and external force terms
force on acoustic waveguide

integrals off, f, fi, 1 fP

flexibility coefficient of rigid strip-footing, with/, j € {V, H, R}

attenuation tensors; Eq. (4.4), (4.25)
dynamic flexibility matrix of rigid strip-footing

(in subscript) horizontal DOF of rigid strip-footing

unit imaginary number
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Im

I

d

k

kg, ky

kp, ks, kX, ky
k)

Kk, k¢, k
K¢, K

L

L,

Lp, Lp;
my,

mé, m

ne

n

N, Ny, Ny

q

Q, Qi
o

r,r;

R

|R|, |Rpp|l |Rsp|
Re

S

Svoo

S

ld

u, U, u
U

|4

w, w;, W
X, Xi, X
X, Xi, X

Greek symbols

imaginary part of a complex number

identity matrix

Jacobian determinant of coordinate stretch

stiffness coefficient of, S

static stiffness per unit length of (visco-)elastic foundation of rod
wavenumbers for P, S, and Love waves

nodal submatrix of element stiffness matrix
element-level and global stiffness matrices
element-level and global coefficient matricesIof
length of bounded medium

depth of elastic medium

depth of PML

nodal submatrix of element mass matrix
element-level and global mass matrices

number of full cycles in imposed displacement

unit normal to a surface

nodal shape functions

direction of particle motion

rotation-of-basis matrix

characteristic length quantity for the rod on elastic foundation
direction of wave propagtion

(in subscript) rocking DOF of rigid strip-footing
amplitude(s) of wave(s) reflected from the PML

real part of a complex number

non-dimensional dynamic stiffness of bounded rod
non-dimensional dynamic stiffness of unbounded rod
component of dynamic stiffness matrix of layer on rigid base
dynamic stiffness matrix of layer on rigid base
duration of applied force

displacement(s)

time-integral ofu

(in subscript) vertical DOF of rigid strip-footing
arbitrary weighting function in weak form

real coordinate(s)

complex stretched coordinate(s)

internal variable in acoustic formulation
Kronecker delta
differential operator
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X
*

Lo

=

S Mo M2

EEMMAD = F B> >

*

_
_
Q

time-step size

strain quantities

strain quantities in PML basis

hysteretic damping ratio for visco-elastic medium
angle of incidence of outgoing wave on PML
bulk modulus

complex coordinate stretching function(s)
stretch tensor

shear modulus

Poisson’s ratio

mass density

stress quantities

time-integral ofo, o

time-integral ofX, )

internal variable in acoustic formulation

excitation frequency

dominant forcing frequency of imposed displacement
entire bounded domain used for computation
element domain

elastic domain

perfectly matched layer (PML)

unbounded perfectly matched medium (PMM)
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APPENDIX A: IMPOSED DISPLACEMENT FOR TRANSIENT
ANALYSIS

Described here is the waveform employed as the imposed displacement in the numerical examples
in this report. The waveform is in the form of a time-limited cosine wave, bookended by cosine
half-cycles so that the initial displacement and velocity as well as the final displacement and ve-
locity are zero. It is characterised by two parameters: the duraiiamd the dominant forcing
frequencywy; the dominant forcing period is then

27

T =
S wy

ard the number of full cycles;., in the excitation is calculated as

tg 1
o= 3] A

where thel /2 accounts for the cosine half-cycle used to end the excitation. For consistency, the
forcing period is adjusted to

lq
T = —— A2
FE T (A2)
The excitation is then defined as
() = 21— cos( 2 t€[0.T//2)
u ==|1- T ,
0 2 T; s
t—T¢/2
= cos(zan/) telTr/2,n.Ty) (A3)
S
1 t —n.T,
= |1—cos(27 22N 21t ene Ty t)
2 Ty
=0 t e (td, OO)

A typical waveform and its Fourier transform are shown in Fig. 2.7. The Fourier transform shows
a dominant frequency, as expected; the bandwidth of the peak at this frequency varies inversely
with 7, but is largely independent afy.
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APPENDIX B: SPECIAL MATRICES FOR TWO-DIMENSIONAL
ELASTIC PML

The matricesB¢, B¢, F< and k¢ used in Eq. (6.12) in Sec. 6.2.2 are defined as follows. De-
fine

At

with F¢ andFP defined for two-dimensional problems as in Eq. (4.5b), but wjtheplacingC.
ThenB¢ is defined in terms of nodal submatrices as

] Fi Ny F5 N
B; = Fi, Ny, 3N, (B2)
FiyNpy + Fio Ny F3 Ny + F5, N,

Fe B
F' = {_ + Fp] , F:=F°F', Fe°:=FPF’ (B1)

where
Ni = FjNr,; (B3)

The matrixBe¢ is defined similarly, withF ¢ replacingF € throughout. Furthermore,
€ 2 € 2 € €
~ (Fll)2 (FZI)2 F11F21
=l ) (F)°  FRE, (B4)
2F11F12 2F21F22 F11F22+F12F21

andF¢ is defined similarly, witHf@ replacingF¢ throughout.
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APPENDIX C: SPECIAL MATRICES FOR THREE-DIMENSIONAL
ELASTIC PML

The matricedB¢, B, ¢ andF¢ for three-dimensional problems as used in Eq. (6.12) in Sec. 6.2.2
are defined as follows. Consider the matrigésF<, F¢ as defined in Eq. (B1), but with® and
FP defined for three-dimensional problems as in Eq. (4.23) witteplacingC throughout. Then

B¢ is defined in terms of nodal submatrices as

B; :

Fi Ny, + Fi, Ny,
Fiy N3 + Fiy Ny,

L Fo N + FisNp,

F5 Npp + 15, Ny,
F3 Nps + F53 Ny,
F3aNps + F33Np,

€ 1 € 1 € 1

FllNII F21N11 F31Nll

€ 1 € 1 € 1

F12N12 F22N12 F32N12

€ 1 € 1 € 1

— F13NI3 F23NI3 F33N13

F3 Ny, + 15, Ny,
F3Nps + F53 Ny,

F3,Npy + F3Np, |

(C1)

whereN,; is given by Eq. (B3). The matriB¢ is defined similarly, withF ¢ replacingF ¢ through-

out. Furthermore,

(F)’
(F2)’
fe.=| (F)
2F F,
2F Fy
[ 2F5, I

255, P,
265, Iy
2F'22F'23

2F5 P,
25, s
2F’32F’33

Fii 13,

Fi b5,

Fi3 b,
Fiby, + 5 F
FiiFyy + B Fiy
Fio by + F5 Fy

F1 3

Fio b3,

Fi3 F,
iy By, + B35, 1,
Fy By + B3, By
Fio b5y + 15, b

andFe¢ is defined similarly, withF ¢ replacingF € throughout.
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€ €
F21F31
€ e
F22F32
€ €
F23F33

F§ Fsy 4 F5, F,
F2€1 F3€3 + Fil F2€3
F22F33 + F32F23_

(C2)






