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Abstract The simulation of sediment transport, based on the shallow-water equa-
tions coupled with Grass model for the sediment transport equation is considered.
The aim of the present paper is to investigate the behavior of implicit linearized
schemes in this context. A finite-volume method is considered and second-order
accuracy in space is obtained through MUSCL reconstruction. A second-order time
accurate explicit version of the scheme is obtained through a two step Runge-
Kutta method. Implicit linearized schemes of second-order of accuracy in time are
derived thanks to a BDF method associated with a Defect Correction technique.
The different time-advancing schemes are compared, using a 2D sediment transport
problem, with different types of flow/bed interactions. The implicit one largely
outperforms the explicit version for slow flow/bed interactions while in the case
of fast flow/bed interactions, the CPU time of both time integration schemes are
comparable. Thus, the implicit scheme turns out to be a good candidate to simulate
flows with sediment transport in practical applications.
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1 Introduction

A huge amount of work has been done in the last decades to develop numerical
methods for the simulation of sediment transport problems (see, e.g., the references
in [1, 4]). In this context, the hydrodynamics part is usually modeled through
the classical shallow-water equations coupled with an additional equation for the
morphodynamical component. The Grass equation [6] is considered herein, which
is one of the most popular and simple models. In this context, the treatment of
the source terms and of the bed-load fluxes has received the largest attention while
time advancing has received much less attention and it is usually carried out by
explicit schemes. The focus of the present paper is on the comparison between
explicit and implicit schemes in the simulation of a 2D sediment transport problem.
We only consider flows over wet areas. The extension to cases in presence of
dry areas will the object of further studies. If the interaction of the water flow
with the mobile bed is slow, the characteristic time scales of the flow and of the
sediment transport can be very different introducing time stiffness in the global
problem. Thus, for these cases, it can be advantageous to use implicit schemes.
On the other hand, since the considered problems are unsteady, attention must
be paid for implicit schemes in the choice of the time step. Another difficulty
with implicit schemes is that, in order to avoid the solution of a nonlinear system
at each time step, the numerical fluxes must be linearized in time. In order to
overcome these difficulties, we use an automatic differentiation tool (Tapenade,
[7]). Our starting point was the SRNH numerical scheme, specifically developed
and validated for the numerical simulation of sediment transport problems [1].
An implicit version of this scheme is derived herein by computing the Jacobian
matrices of the first-order accurate numerical fluxes by the previously mentioned
automatic differentiation tool. A defect-correction approach [10] is finally used to
obtain second-order accuracy at limited computational costs. The implicit method
is compared with the explicit one in a 2D benchmark.

2 Physical model and Numerical Method

The physical model used in this work consists in the well known shallow-water
equations coupled with an additional equation to describe the transport of sediment:

@W
@t

C @F.W/

@x
C G.W/

@y
D S.W/ (1)

where x and y are the spatial coordinates, t is the time, and W, F.W/, G.W/ and
S.W/ are defined as follows:
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In (2) h is the height of the flow above the bottom Z, g is acceleration of gravity
and u and v are the velocity components in the x and y directions. The first three
equations of (1) are the standard 2D Shallow Water equations, recast as in [8] in
order to avoid the singularity of the Jacobian of the flux function. The last one is
the well-known Exner equation for the evolution of the bed level. We restrict our
attention to the case in which the sediment transport porosity p is constant and the
bed-load sediment transport fluxes Qx and Qy are defined by the Grass model:

Qx D Au
�
u2 C v2

�m�1
2 ; Qy D Av

�
u2 C v2

�m�1
2 (3)

where A and 1 � m � 4 are experimental constants depending on the particular
problem under consideration. The classical case m D 3 is considered here.

The numerical method proposed to discretize in space the system of equations
(1)-(2) is a finite-volume approach, applicable to unstructured grids. Namely, it is
the SRNH scheme introduced in [11]. A brief summary of the main characteristics
of the scheme is given herein, for additional details we refer to [1, 11].

The scheme is composed by a predictor and a corrector stage: in the predictor
stage an averaged state Un

ij is computed, then this predicted state is used in the
corrector stage to update the solution. The predictor stage is based on primitive
variables projected on the normal and tangential directions with respect to the cell
interface, n and � . Hence, by introducing the normal and tangential components of
the velocity, un and u� , it is possible to reformulate the system (1) as follows:
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Starting from (5) it is possible to introduce a Roe average state Uij and a sign

matrix sgn
�
An.U/

�
defined as:
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sgn
�
An.U/

� D R.U/�sgn.U/R�1.U/ (7)

where the elements of the diagonal matrix �sgn.U/ are the sign function of the
eigenvalues of An.U/ and R.U/ is the corresponding right-eigenvector matrix.

The explicit SRNH scheme is then formulated as follows:
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where Wn
ij is obtained from Un

ij , N.i/ is the set of neighboring cells of the i th cell,

jVi j is the area of the cell, �ij is the interface between cell i and j , �nt is the nth

time-step and F is the analytical flux function. Sn
i is the discretization of the source

term which, in order to satisfy the C-property [2] is defined as follows:
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To switch from an explicit scheme to an implicit one it is sufficient, to compute
the quantities F nC1

ij D F .WnC1
ij ; nij / and SnC1

i instead of F .Wn
ij ; nij / and Sn

i .
However, from a practical point of view this would require the solution of a large
non-linear system of equations at each time step. The computational cost for this
operation is in general not affordable in practical applications and generally greatly
overcomes any advantage that an implicit scheme could have with respect to its
explicit counterpart. A common technique to overcome this difficulty is to linearize
the numerical scheme, i.e. to find an approximation of F nC1

ij and SnC1
i in the form:

�nFij ' D1;ij �nWi C D2;ij �nWj ; �nSi '
X

j 2 NN.i/

D3;ij �nWj (11)

where �n.�/ D .�/nC1 � .�/n and NN .i/ D N.i/ [ fig. Using this approximation, the
following linear system must be solved at each time step:
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The implicit linearized scheme is completely defined once a suitable definition
for the matrices D1;ij ; D2;ij ; D3;ij is given. If the flux function and the source term
are differentiable, a common choice is to use the Jacobian matrices. Nevertheless,
it is not always possible nor convenient to exactly compute the Jacobian matrices.
In fact, it is not unusual to have some lack of differentiability of the numerical
flux functions. Furthermore the explicit scheme (9) is composed by a predictor and
a corrector stage and this significantly increases the difficulty in linearizing. This
problem has been solved herein by computing through the automatic differentiation
software Tapenade [7] the flux Jacobians, which are used to approximateF nC1

ij and

SnC1
i , as defined in Eq. (11). Given the source code of a routine which computes the

explicit numerical fluxes, the differentiation software generates a new source code
which computes the flux Jacobians, and, thus, the derivation and the implementation
of their analytical expressions can be avoided.

The extension to second-order accuracy in space can be achieved by using a
classical MUSCL technique [9], in which (8) is computed by using extrapolated
values at the cell interfaces. The extrapolation is done here as in [3] associated
with the Minmod slope limiter. For the explicit scheme, second-order accuracy in
time is achieved through a two-step Runge-Kutta scheme. Considering the implicit
case, it is possible to obtain a space and time second-order accurate formulation by
considering the MUSCL technique for space as previously defined and a second-
order backward differentiation formula in time. However, the linearization for the
second-order accurate fluxes and source terms and the solution of the resulting linear
system implies significant computational costs and memory requirements. Thus, a
defect-correction technique [10] is used here, which consists in iteratively solving
simpler problems obtained, just considering the same linearization as used for the
first-order scheme. Thus defining W 0 D Wn, the defect-correction iterations write
as follows, the unknown being �sWi :
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for s D 0; � � � ; r � 1. In (13), � D �nt
�n�1t

, D1;ij ; D2;ij ; D3;ij are the matrices of
the approximation (11) and the update solution is WnC1 D W r . It can be shown
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[10] that only one defect-correction iteration is theoretically needed to reach a
second-order accuracy while few additional iterations (one or two) can improve the
robustness.

3 Numerical Experiments

The 2D test case considered herein is a well-known benchmark test, proposed in
several papers (see, e.g. [1,5]). It is a sediment transport problem in a square domain
˝ of dimensions 1000 � 1000 m2 with a non constant bottom relief. The initial
bottom topography is defined as follows:

Z.0; x/ D sin2

�
.x � 300/�

200

�

sin2

�
.y � 400/�

200

�

if .x; y/ 2 Qh; 0 elsewhere

(14)
where Qh D Œ300; 500��Œ400; 600�. Given Z.0; x/, the remaining initial conditions
are h.0; x; y/ D 10 � Z.0; x; y/, u.0; x; y/ D 10

h.0;x;y/
and v.0; x; y/ D 0.

Considering the boundaries, Dirichlet boundary conditions are imposed at the inlet,
while at the outlet characteristic based conditions are used. Finally, free-slip is
imposed on the lateral boundaries. The spatial discretization of the computational
domain has been carried out by using two different grids: for the first grid GR1, the
number of the nodes and the characteristic length of the elements are, respectively,
lm D 20 m and Nc D 2901. The second grid GR2 is characterized by lm D 10 m

and Nc D 11425.
Two different values of the parameter A are considered, namely a case with slow

interaction between the flow and the bed, A D 0:001 and a fast one, A D 1. Due to
the different time scales for the evolution of the bottom topography, different time
intervals have been simulated for the considered cases: the total simulation time is
500 seconds for A D 1 and 360000 seconds for A D 0:001.

For the slow speed of interaction case, Figure 1a shows a comparison of the
results obtained by means of the explicit version of the scheme at CFL D 0:8 with
those of the implicit one at CFL D 1000 both for 1st and 2nd -order accuracy for
grid GR2. For the definition of the CFL number we refer to [1]. There is practically
no difference between the solutions obtained with the implicit and explicit version
of the schemes, while the results obtained at 1st -order of accuracy significantly
differ from the 2nd -order ones. Note that the results shown in Fig. 1a for the 2nd -
order implicit scheme are computed using only one DeC iteration. By increasing
the number of DeC iterations it is possible to further increment, without loosing
in accuracy, the CFL number of the 2nd -order implicit scheme (see Fig. 1b). In
particular, when 3 DeC iterations are considered it is possible to use a CFL number
equal to 104 (see also Table 1). As shown in Fig. 1b, similar results can be obtained
by considering the grid GR1 instead of the GR2. The profiles of h C Z are shown
if Fig. 1c. Slightly larger oscillations are observed for the second-order implicit
scheme, but at the first order both schemes gave practically the same results. As
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Fig. 1 Comparison of the results given the explicit and implicit schemes; profiles along the line
y D 500 of: (a) Z for A D 10�3 and GR2, (b) Z for implicit schemes and A D 10�3, (c) h C Z

for A D 10�3 GR2, (d) Z for A D 100 and GR2

for the computational costs, Table 1 shows that already at CFL D 1000 the gain
in CPU time obtained with the implicit scheme is large, both for 1st and 2nd -order
of accuracy. The CPU gain obtained with the implicit scheme is significantly larger
for 2nd -order accuracy. Indeed, when the implicit formulation is used, there are
not significant differences, in terms of CPU time, between the 1st and 2nd -order
simulations. Instead in the explicit case an important computational cost increase is
observed to reach 2nd -order accuracy: the 2nd -order approach is ' 2:4 times more
expensive than the 1st -order one. As a consequence, already at CFL D 1000 using
1 DeC iteration the 2nd -order implicit approach is more than 60 times faster than
the explicit one on GR1 and about 30 times faster on GR2. The CPU gain of the
2nd -order implicit approach can be further increased considering 3 DeC iterations
and CFL D 104. For the fast speed of interaction case, to avoid loss of accuracy the
CFL number of the implicit scheme must be lowered down to 1. On the other hand,
by increasing the number of DeC iterations, it is possible to increase the maximum
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Explicit CFL= 0.8, Implicit, CFL= 10, 3 DeC iteration
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Fig. 2 Comparison of the results for the bed profile of the 2nd -order scheme, A D 1, Grid GR2

CFL value by a factor 10. As an example Fig. 2 shows a comparison between the
explicit and implicit approach at different CFL values for the grid GR2. Due to the
reduced CFL number achievable without loss of accuracy for the implicit scheme
in this test case the computational cost of the implicit scheme is larger than for the
explicit one, both at first and second order of accuracy, as it is shown in Table 1.
Summarizing, in order to avoid loss of accuracy, the CFL number of the implicit
scheme must be reduced to a value roughly inversely proportional to the velocity of
the interaction between the flow and the bed-load. Also, the increase of the number
of DeC iterations allows the maximum CFL number achievable without loosing in
accuracy to be increased, and therefore the simulation CPU time is reduced. The
implicit code has been found to be computationally more efficient than the explicit
one for slow rates of the interaction between the bed and the flow.

Table 1 CPU time required for the considered simulations, comparison between explicit and
implicit approach, both at first and second-order of accuracy

A D 0:001 A D 1

Method GR1 GR2 CFL GR1 GR2 CFL
Explicit 1st order 12824s 103238s 0:8 21:0s 169:7s 0:8

Explicit 2nd order 30996s 247215s 0:8 52:4s 409:9s 0:8

Implicit 1st order 323:6s 4336s 103 191:5s 1541s 100

Implicit 2nd order 1 DeC 481:5s 8537s 103 198:7s 1582s 100

Implicit 2nd order 3 DeC 265:9s 4866s 104 74:5s 606:8s 101
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7. L. Hascoët, V. Pascual. TAPENADE 2.1 User’s Guide. Tech. Rep. n 300. INRIA, 2004.
8. J. Hudson, P. K. Sweby. Formulations for Numerically Approximating Hyperbolic Systems

Governing Sediment Transport. J. Sci. Comput., 19:225-252, 2003.
9. B. van Leer. Towards the ultimate conservative difference scheme V: a second-order sequel to

Godunov’s method. J. Comput. Phys., 32(1):101–136, 1979.
10. R. Martin, H. Guillard. A second order defect correction scheme for unsteady problems.

Computers & Fluids, 25(1):9–27, 1996.
11. S. Sahmim, F. Benkhaldoun, F. Alcrudo. A sign matrix based scheme for non-homogeneous

PDE’s with an analysis of the convergence stagnation phenomenon. J. Comput. Phys.,
226(2):1753–1783, 2007.

The paper is in final form and no similar paper has been or is being submitted elsewhere.


	Comparison of Explicit and Implicit Time Advancing in the Simulation of a 2D Sediment Transport Problem
	1 Introduction
	2 Physical model and Numerical Method
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


