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Abstract

In this thesis we address several analytical and numerical problems related with
the study of general relativistic black holes and boson stars.

The task of solving numerically the Einstein equatiots,( = «T,;) has
turned out to be a very complex problem. Various reductions to first-order-in-
time hyperbolic systems appear in the literature, but there is no general recipe that
prescribes the optimal technique for any given situation, which leads to a variety
of formulations.

In the first part of this thesis, we present an analytical and numerical compar-
ison between three different formulations of the Einstein equations. A detailed
analysis of these systems is performed, marking the weak points and proposing
improvements, in the form of constraint adjustments and damping terms.

Black holes are considered to be some of the most interesting astrophysical
compact objects. They are vacuum solutions of the Einstein equations. The chal-
lenge of dealing with black hole (BH) simulations comes from the fact that they
hide a space-time singularity, a point where the attraction becomes so intense that
an observer would get trapped and absorbed into it. As a consequence, one of
the main problems that needed to be overcome were the steep gradients appearing
around the BH apparent horizon, marking the region between the outer nearly in-
ertial wave zone and the highly accelerated behavior of the inner plunging zone.
To this purpose, we developed a new centered finite volume (CFV) method based
on the flux splitting approach. This algorithm is the first one in the class of fi-
nite volume methods which allows third order accuracy by only piece-wise linear
reconstruction.

The finite volume methods are commonly used in the numerical study of rel-
ativistic astrophysical systems which contain matter sources, in order to deal with
shocks or any other type of discontinuities. However, in most cases one does not
require the use of limiters and the CFV method can be efficiently used in the form
of an adaptive dissipation algorithm, in order to deal with the steep gradients. We
present a comparison between our CFV method and the standard finite difference
plus dissipation techniques, and show that our method allows longer and more
accurate BH evolutions, even at low resolutions.

In this thesis, we discuss the techniques for dealing with the singularity, steep
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viii Abstract

gradients and apparent horizon location, in the context aigles Schwarzschild

BH, in both spherically symmetric and full 3D simulations. Our treatment of the
singularity involves scalar field stuffing, which consists in matching a scalar field in
the inner region of the BH, such that the metric becomes regular inside the horizon.
Additionally, for comparison, we appeal to the puncture technique, which reduces
the singularity to a point, while the interior BH region is maintained sufficiently
regular for numerical purposes. Even though the singularity is no longer a problem
in the initial data, it can become a problem in a finite amount of time, if one does
not choose suitable coordinate conditions.

We perform BH evolutions using the '1+log’ singularity avoiding slicing,
which ensures that the coordinate time rate is slowing down in the strongly col-
lapsing regions, but it keeps flowing at the same rate as proper time in the wave
zone. In this context, we develop a geometrical picture of the slicings approaching
the stationary state, for situations where the treatment of the singularity involves
both scalar field stuffing and the puncture technique. Our 3D numerical results
show the first long term simulation of a Schwarzschild BH in normal coordinates,
without the need to excise the singularity from the computational domain.

The family of singularity avoiding slicing conditions which are currently used
in BH evolutions, have been shown to produce gauge instabilities. We extend this
study and show that, contrary to previous claims, these instabilities are not generic
for evolved gauge conditions. We follow the behavior of the slicing in evolutions
of Schwarzschild spacetime and perform a detailed study of the pathologies which
can arise from two models: perturbing the initial slice and perturbing the initial
lapse. A comparison with the results available in the literature allows us to identify
most instabilities and propose a cure.

Regarding the choice of space coordinate conditions, we developed an alterna-
tive to the current prescriptions, based on a generalized Almost Killing Equation
(AKE). This condition is expected to adapt the coordinates to the symmetry of the
problem under study. The 3-covariant AKE shift can be used in combination with
any slicing, without loosing its quasi-stationary properties. Our numerical tests
address harmonic and black hole spacetimes.

Our research work extends also to the study of regular spacetimes with mat-
ter. We explore boson star configurations as dark matter models and focus on
Mixed State Boson Stars (MSBS) configurations constructed in the context of
General Relativity. Contrary to previous studies, where bosons populate only the
ground state, in our case different excited states are coexisting simultaneously. We
performed the first general relativistic study of MSBS configurations, using the
Einstein-Klein-Gordon system in spherical symmetry. Following the evolution of
MSBS under massless scalar field perturbations, we identify the unstable models
and find a criteria of separation between stable and unstable configurations. Our
conclusions regarding the long term stability of MSBS configurations, suggest that
they can be suitable candidates for dark matter models.
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Chapter 1

Overview

The theory of General Relativity describes gravity as a geometric property of the
spacetime. It had a very important impact in modern physics, as it changed our un-
derstanding of the notion of time, the geometry of space, the motion of bodies and
the propagation of light. Its predictions are fully consistent with the current obser-
vations and experiments. Some of the most important results are the prediction of
black holes and gravitational waves.

General Relativity is based on the Einstein field equations, which relate the
curvature of spacetime with the matter content. In practice, the theory has proven
to be very complex, as it relies on a system of ten coupled, nonlinear, partial differ-
ential equations in four dimensions. Exact solutions are known only in cases with
high symmetry in space (spherical or axial symmetry) or in time (static or station-
ary solutions). The study of astrophysical relevant systems, has led to the field of
Numerical Relativity, which deals with solving the Einstein equations numerically.

Even though Numerical Relativity appeared as an independent field of research
in the 1960’s, only recently the computational power has allowed extensive numer-
ical studies. A better understanding of the theoretical issues and the development
of numerical methods, allowed the study of complex problems, from single stars
and black holes, to collisions of compact objects, gravitational collapse and singu-
larity structure.

One of the most important results in the field, has been the ability to pre-
dict gravitational radiation signals from binary black hole and neutron star simu-
lations. This progress provides significant support for the new generation of grav-
itational wave detectors, as accurate gravitational waveform templates for astro-
physical sources are crucial in the search strategy. Hybrid-templates are now con-
structed from analytical post-Newtonian approximations and numerical solutions
of the Einstein field equations. Detection of gravitational radiation is expected to
soon open a new window to the universe.
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4 Overview

Theoretical framework

General Relativity’s basic principles imply that Einstein’s field equations should
ensure causal propagation of the gravitational field. According to the causality
principle, two events causally correlated can not happen at the same time, but
the cause must precede the effect. Correspondingly, we expect that the partial
differential equations which propagate initial data of the Einstein equations, or
any other relativistic field theory, exclude instantaneous propagation of physical
degrees of freedom, in other words, that they are hyperbolic in a suitable sense.
Because of the covariant form of the Einstein equations, the hyperbolicity is not
manifested in an immediate sense.

The Einstein field equationsg=(, = xT,;) can be written as a second order
guasi-linear system of partial differential equations. In order to perform numerical
time evolutions, the evolution equations are often written as a first-order-in-time
system. An important aspect of the work in the field of Numerical Relativity is
finding hyperbolic reduction techniques which lead to the most suitable Einstein
system. The main idea is to convert the initial value problem (IVP) for Einstein’s
equations into an IVP for a hyperbolic system of partial differential equations, for
which the IVP is well-posed. Various hyperbolic reductions appear in the litera-
ture, but there is no general recipe that prescribes the optimal technique for any
given situation, which leads to a variety of formulations.

In Numerical Relativity, one commonly uses the 3+1 decomposition of the
Einstein system, which leads to evolution and constraint equations, elliptic equa-
tions that can be interpreted as first integrals of the basic evolution system. The
initial data is specified at some hypersurface of constant time and then evolved
into the future by equations of hyperbolic character. When specifying the initial
data, the solution is subjected to constraints, which are preserved by the continuum
evolution equations, but not by the discretized evolution system.

The usualfree evolutionapproach consists in using the constraints just for
monitoring the quality of the simulation, with no mechanism for moderating the
growth of the constraint violation modes. This approach is not proper, as unsta-
ble constraint violation modes can arise due to the non-linear source terms. In
order to obtain accurate long term numerical simulations one could take into ac-
count adjustments to the formulations of the field equations, in the form of suitable
damping terms [1, 2].

The Einstein theory leaves four degrees of freedom undetermined, correspond-
ing to the choice of the coordinate system. In order to complete the evolution sys-
tem, one needs to specify both the slicing condition, namely an equation for the
lapse which provides the foliation of the spacetime in space-like hypersurfaces,
and an equation for the shift, which dictates how the spatial coordinates are car-
ried from one slice to the other. An essential problem in the numerical treatment
of black hole systems has been finding the most suitable gauge conditions.



Black holes

An important break-through in the field of Numerical Relativity has been solving
the binary black hole problem. This success relies on two formulations of the Ein-
stein equations: the generalized harmonic [3—6] and the BSSN system [7,8]. Their
approach towards the treatment of the black hole (BH) singularity is different, due
to the analytical structure of these systems and the related gauge choice.

The problem of finding a suitable gauge conditions has proven to be one of the
main challenges faced by the numerical relativity community. The harmonic im-
plementations usually require the excision technique in order to remove the BH in-
terior from the computational domain, as their slicing condition is only marginally
singularity avoiding (the singularity is reached in a finite amount of time). The
control of dynamical excision involves serious technical problems, as the collapse
region grows and moves across the computational grid, so one needs to repopulate
the grid points in a consistent way [6]. An alternative to excision isthéfedBH
approach, where the interior region black hole region is covered by a scalar field
that eventually collapses [9].

The codes based on the BSSN system use the 'moving puncture’ approach,
where the interior BH region is maintained sufficiently regular for numerical pur-
poses. They employ a strong singularity avoiding slicing condition, which ensures
that the coordinate time rate is slowing down in the strongly collapsing regions,
but it keeps flowing at the same rate as proper time in the wave zone. Even in sce-
narios in which a physical singularity is formed in a finite amount of proper time,
one never sees it happen in coordinate (computer) time. This feature is crucial
for the puncture technique, as otherwise they could grow by accreting neighboring
time lines [10]. A key ingredient in the BSSN simulations is the '‘Gamma driver’
shift, a gauge condition that dynamically adapts the time lines to the symmetry of
the problem, such that the evolution reaches a stationary state. The moving punc-
ture technique can be viewed asextision by under-resolutigras in the limit of
infinite resolution the data never becomes stationary [11].

The challenge of dealing with BH simulations comes from the fact that they
hide a space-time singularity, a point where the attraction becomes so intense that
an observer would get trapped and absorbed into it. As a consequence, one of
the main problems that needed to be overcome were the steep gradients appearing
around the BH apparent horizon, marking the region between the outer nearly in-
ertial wave zone and the highly accelerated behavior of the inner plunging zone
[12]. This behavior can be dealt with by advanced numerical methods, or by
adding more resolution in the affected areas, employing Fixed or Adaptive Mesh
Refinement. These techniques produce higher resolution subgrids in the dynami-
cal region, while keeping a computationally affordable grid resolution in the outer
regions [13-15].

Binary black hole systems are now a major area of research in numerical rel-
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ativity, as they are considered one of the most promisingcesuof gravitational
waves. In the last years, important progress has been made starting with the first
simulation done by Pretorius [9], followed by the Brownsville and Goddard numer-
ical relativity groups which marked the moving punctures breakthrough [16-19].
The availability of gravitational waves templates opened the way to fruitful collab-
orations with the data analysis community.

However, this impressive progress marks only a stage of maturity in the oth-
erwise young research field of Numerical Relativity. The geometric picture of
the 'moving punctures’ evolutions has been only recently understood [11], in the
context of a time independent representation of a Schwarzschild black hole using
maximal slices. The result was extended to the hyperbolic slicing conditions com-
monly used in numerical relativity. There are further gauge issues that need to be
clarified, related with the behavior of these singularity avoiding slicing conditions
and related instabilities. Alternatives to the 'Gamma driver’ shift condition are still
explored for different 3+1 formulations of the Einstein equations [20], including
generalized harmonic formulations [21]. We are still in need of robust numerical
codes for non-stationary scenarios, which allow various choices of gauge condi-
tions.

Matter spacetimes

The numerical simulation of black hole spacetimes involve the vacuum Einstein
equations. However, most relativistic astrophysical systems contain matter sources
and require in addition the theory of fluid dynamics. The simulation of matter
spacetimes require special numerical methods, due to the non-linearities in the
Euler equations which give rise to propagating discontinuities arising even from
smooth initial data. These discontinuities take the form of steep gradients in the
variables.

A particularly useful approach to solving non-linear systems of evolution equa-
tions is the method of lines (MoL), which decouples the treatment of space and
time. Itis based on the idea of discretizing first the spatial dimensions, while leav-
ing the time dimension continuous, leading to a semi-discrete system. Then one
can solve the resulting system of coupled ordinary differential equations using a
time integration method. The standard spatial discretization methods rely on fi-
nite difference (FD) algorithms or finite volumes (FV), which reduce to FD plus a
special form of numerical dissipation. The development of high resolution shock
capturing algorithms which require only the characteristic speeds [22,23], has sig-
nificantly increased the efficiency of the codes. The adaptive numerical viscosity
terms are also very efficient in dealing with steep gradients that appear in the black
hole simulations [24].

Considerable progress has been achieved in the last two years in extracting
gravitational wave signals from binary neutron star systems [25-27]. Systematic
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studies present the dynamics of the inspiral and merger phadele last phase
reveals a black hole surrounded by a torus [28]. However, questions related, for
example, with the mechanism responsible for gamma ray bursts require further
investigation. Furthermore, the numerical modeling of astrophysical processes
involving highly dynamical magnetic fields, for which resistive effects play an
important role, can not be dealt with by ideal magneto-hydro-dynamic (MHD)
formulation. The development of numerical techniques that allow a solution to
the relativistic resistive MHD equations, opens new possibilities of investigation
[29, 30].

An interesting topic in General Relativity is the study of dark matter, which
lies at the interface between the fields of observational astrophysics, cosmology
and numerical relativity. Scalar field dark matter models, in which the dark matter
particle is a spin-0 boson, are becoming a serious candidate. The boson particles
can collapse into the same quantum state of the gravitational potential to form a
Bose Einstein condensate. One of these Bose Einstein condensate is a compact
gravitating object, named boson star.

Boson stars are self-gravitating scalar field objects, for which the gravity at-
traction balances the dispersive character of the scalar field. Their numerical mod-
eling is more straightforward than for fluid stars, as the evolution of smooth initial
data for a scalar field tends to stay smooth, in contrast with hydrodynamical fluid
evolutions.

Previous relativistic studies regarding the stability of boson stars, showed that
the only stable configurations are made of ground state scalar fields [31]. The
associated mass density profiles decay exponentially-asxo, making it difficult
to fit the flat rotational curves of most galaxies. However, a generalization of boson
stars configurations has been proposed [32], which considers a system of bosons
formed by particles coexisting in ground and excited states. These Mixed State
Boson Star can be seen as a collection of complex scalar fields, one for each state,
coupled only through gravity. The different composition of ground and excited
states could explain why the galaxy halos have so different masses and sizes, and
could allow a more accurate fit of the rotational curves of the stars in galaxies [33].

Some of the major topics in the field of Numerical Relativity are the devel-
opment and improvement of numerical methods, boundary conditions and gauge
choices that allow long and accurate numerical evolutions. The current studies are
modeling real astrophysical situations and allow extraction of gravitational wave
templates.

1.1 Thesis Organization

This thesis is organized in six parts: introduction in the field of Numerical Rela-
tivity, an analytical and numerical comparison to 3+1 formulations of the Einstein
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equations, the development of numerical methods employealdtivistic simula-

tions and their application in the numerical study of black holes and boson stars,
the choice of gauge conditions for black hole evolutions, concluding remarks and
an appendix. The description of the subsequent chapters proceeds as follows:

e The first chapter offers a brief overview on some current topics in the field of
Numerical Relativity and sets the conventions that will be used throughout
the thesis.

e The second chapter contains general notions of differential geometry, with
the purpose of setting the notation and conventions for the basic mathemat-
ical objects that are used in this thesis. The basic steps of a 3+1 decom-
position of Einstein’s field equations and the main ideas of the theory of
well-posed evolution systems are briefly pointed out.

e The third chapter deals with 3+1 formulations of the Einstein equations. We
present three systems based on the metric (Z3, Z4 and BSSN) and one on
the tetrad formalism (Friedrich-Nagy), followed by a brief comparison of
the systems at an analytical level.

e The fourth chapter is based on the Apples with Apples Alliance (AwA)
tests, the first community effort to produce cross-validation in Numerical
Relativity. We are focusing on numerical results obtained with the Kranc
implementations of the Z4, BSSN and FN systems. A detailed analysis of
the behavior of these systems is performed, marking the weak points and
proposing improvements.

e The fifth chapter concerns new techniques currently used in Numerical Rel-
ativity in order to solve the discretized Einstein equations. We present a new
centered finite volume algorithm based on the flux splitting approach. This
algorithm is the first one in the class of finite volume methods which allows
third order accuracy by only piece-wise linear reconstruction. In the vari-
ant without limiters, the centered finite volume method leads to an adaptive
dissipation algorithm, which can be used in combination with the standard
finite difference methods.

e The sixth chapter presents numerical evolutions of black hole spacetimes.
The techniques for dealing with the singularity, steep gradients and appar-
ent horizon locations are discussed in the context of a single Schwarzschild
black hole, in both spherically symmetric and full 3D simulations. We
present a comparison between our centered finite volume method and the
standard finite difference plus dissipation techniques, when dealing with
steep gradients in normal coordinates. We perform evolutions using the
"1+log’ slicing and develop a geometrical picture of the approach to the
stationary state, for both scalar field stuffing and puncture techniques. Our



1.2 Conventions 9

3D numerical results based on the Z4 system, show the firsténgsimu-
lation of a Schwarzschild black hole in normal coordinates without excision.

e The seventh chapter is focused on boson stars, as models for dark matter.
We present evolutions performed with the Einstein-Klein-Gordon system,
using as initial data several complex scalar fields, following the classical
approximation. The study is focused on two models. In the first one, we
add a massless scalar field perturbation to a model of ground configuration
and follow the evolution in order to see the effect of the perturbation on
the stability of the configuration. In the second one, we perform the first
general relativistic study of Mixed State Boson Stars evolutions. Using per-
turbations, we identify the unstable models and find a criteria of separation
between stable and unstable configurations.

e The eighth chapter refers to time coordinate (lapse) conditions and related
instabilities. Our investigation is focused on a singularity avoiding slicing
condition currently used in binary black hole evolutions, namely the '1+log’
slicing. We follow the behavior of the slicing in evolutions of Schwarzschild
spacetime and perform a detailed study of the pathologies which can arise
from two models: perturbing the initial slice and perturbing the initial lapse.
A comparison with the results available in the literature allows us to identify
most instabilities and propose a cure.

e The ninth chapter concentrates on the choice of space coordinate condi-
tions (shift) well suited for black hole evolutions. We develop a generalized
Almost Killing Equation (AKE), based on considerations of approximative
symmetries in the spacetime. We show that the 3-covariant AKE shift equa-
tion can be used in combination with any slicing condition, without loosing
its quasi-stationary properties. Our numerical tests address harmonic and
black hole spacetimes.

e The tenth chapter contains concluding remarks.

The Appendix presents a summary of numerical methods and the explicit form
of Einstein evolution systems employed in this thesis.

1.2 Conventions

Throughout this thesis, we are using the systegeaimetric unitswhere the speed

of light ¢ and Newton’s gravitational consta@tare set equal to one, so they will

be omitted from the formulas. All quantities will be given a dimension of a power
of length. In order to recover the standard Sl units, one has to multiply the quantity
with the corresponding powers ofandG. The conversion factor for a quantity
with dimension of time is: (e.g.t — ct), while for a quantity with dimension of
mass isG//c?.
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All physical quantities will be measured in meters, for exgmeter of time
being equal to the time it takes light to travel one meter (ardurd 0~ meters).
A meter of mass is defined as the mass of a point particle that in Newton’s theory
has an escape velocity equal to the speed of light at a distance of two meters.

Our unit of length will be the mass of the system. For example in a black hole
simulation, the time and distance will be measured in unitd/efwhere) is the
mass of the black hole.

The covariant derivative of a quantity is noted as:V,Q and the partial
derivate:0Q /0z* = 0,Q.

The following conventions are considered throughout the thesis:

e Lorentzian signature of space-time:
(_7 +7 +7 +)7

Definition of the Riemann tensor:

(VaVy — VVia)ve = Rapev;

The 3D Ricci tensor:

Rij = Ok — 0;T ) + TR, T — TR T

The commutator:

1
V(avb) = i(VbVa + VaVy);

The anti-commutator:

1
ViaVs = 5(VoVa = VaV);

1
V[av|b|vc] = §(chbva - Vavbvc);

lull =[S
m

e four dimensional indices (Greek alphabet):

The Ly-norm:

Indices notation:

s Vs Ty Ps e :0717273;
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e three dimensional indices (Latin alphabet):

a,b,e,d,... =1,2,3;
e three dimensional indices:

a,b,d...=0,1,2;
e two dimensional indices:

/B N/AN)
a’ bt =1,2;

Einstein’s summation rule applies, namely repeated indices are summed over
all their possible values.






Chapter 2

General Concepts in
Relativity

In this chapter, we briefly present the basic mathematical objects that occur in the
geometrical constructions of the theory of General Relativity (just for fixing the
notation and nomenclature).

2.1 Geometrical Concepts

In General Relativity the space of physical events is described by a real smooth D-
dimensional manifold//p with local coordinates:*, provided with smooth vector
fields and linear forms in the local coordinate system, as well as other geometrical
objects such as tensors and a connection.

2.1.1 Notions of Local Differential Geometry

Differential geometry is based on the notion of a differential manifold, a contin-
uous and smooth space ofdimensions. Amanifold M is a space that can be
covered by a collection of charts (one-to-one mappings fiShto M).

The curvez® = z®(\) in terms of a set of coordinates®, is defined as a
function from a segment of the real line into the manifoléctorsare derivative
operators along a given curve. At each point, D linearly independent vectors form a
linear space, called thangent spacef M. One usually chooses asaordinate
basisthose vectors that are tangent to the coordinate lines.

A one-formis a linear, real-valued function of one vector. Also caledec-
tors, they form a vector space of the same dimension as the manifold, named the
dual tangent spaceOne can introduce two independent fundamental structural
objects on a manifold.

13
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The distancels between two infinitesimally close points @iy, correspond-
ing to the temporal and spatial distances, is calculated from thenétec tensor
Guv as:

ds? = Guvdxtdz” .

The metric, also known as the first fundamental form, is a symmetric tensor field
Y = J(u) With D(D + 1)/2 components, called Riemannian if its eigenvalues
are positive (negative) definite, and Lorentzian if its signatute(i® — 2).

I will consider in the following space-times of dimensiéh= 4, with symmet-
ric and Lorentzian metric (signaturgg(g) = 2). The metric is non-degenerate,
namely its components form an invertible matit¥ g, = 6.

The metric tensor defines the scalar product between two vectors as

and a one-to-one mapping between vectors and one-forms:
Uy = G’

Two vectors are orthogonal if their scalar product vanishes.
Considering a timelike unit vectat, the projection operator onto a local tan-
gent space orthogonal fbis defined as

P, =46," +n,n”.

ThelLie derivative

Lyi = [V, ],
with [0, 4" = v’0,ut — u’0,ut, can be interpreted as a way to write partial
derivatives along the direction of a given vector field, in a way that is indepen-
dent of the coordinates. If a manifold has a specific symmetry, then the metric is

invariant under Lie dragging with respect to a vector fiéldalledKiIIing field,
Egg =0.

The second structure that can be introduced is the linear connection, a de-
vice for establishing a comparison of vectors in different points of the manifold.
This covariant derivativeoperatorV must be linear, obey the Leibnitz rule for
the derivative of a product and it must reduce to the standard partial derivative for
scalar functions. A manifold with only one linear connection is called affine space.
A manifold carrying both metric and connection is called metric affine space. A
connection for which the metricity condition holds, namely the scalar product of
two vectors is preserved under parallel transport

vpguu =0,
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is called metric-compatible.

The Riemannian geometry is a subclass with vanishing torsion of a metric-
affine geometry with metric-compatible connection [34]. For any vector fields
XH, Y", the torsion tensor can be defined as

TP, XPYY = XIV, Y — YIV,XP — [X,Y]P. (2.1)

2.1.2 Spacetime Geometry

In the following, | will only consider the case of Riemannian geometry, for which
one has two main conditions: the torsion-freendsy,, = 0, and the condition
for the connection to be metric compatibk,g,,, = 0. Then the connection is
uniquely defined and it is called the Levi Civita connection,

Vugup = augz/p - Fa/wgoep - Faupgl/a =0,
wherel'*,,, is calledChristoffel symbolThis symbol is symmetric in the last two
indices )
ty,, = §g“T(0pgw + 0v9rp — OrGup)-
The torsion-free condition can be written in terms of the Christoffel symbols as
T,,=1", —T",,=0. (2.2)

The Riemann curvature tensarises because the covariant derivative is not
commutative, which can be interpreted as the failure of a global notion of paral-
lelism in curved space. This tensor is defined through its action on an arbitrary
covectory,,:

(VuVy =V Vv, = Ry vr.

The relation leads to the following symmetsy,,,” = —R,,,". Applying this
definition to the metric tensor

0= (VMVV - vl/vu)gpr = Ruupaga’r + R;u/ragpoz = Ruz/p’r + R/u/r/n

one notes another symmetRy,,,r = —R,.7).
Arelation between the Riemann tensor and the connection can be derived using
the torsion-free condition Eq. (2.2),

R'uzsz = 8pFHTV - 87—Fupy + Fuparaﬂ/ - F“Tarapu' (23)
Writing the definition of the Riemann tensor in three cases
(VuV, =V, Vv, = Ry, vs,
(V,Vu =V, Vv, = Ry vr,
(VZ,VP - vay)vu - Ryp,uT'UTa
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one obtains .
ViuVovy = _§R[Wp}T”T7

which leads toR,,,,” = 0. From this relation and the two symmetries of the
Riemann tensor, it follows that the tensor also satisfies the symmetry property

Ryvpr = Rprpw-
Considering the definitions for the Riemann tensor written as

VLV V" = —Rup,’Vau" + Rua V07,
2V VoV = Rija) "V 0®

and comparing with
2V, VLV vT = vV Ry + Rypa” Vv,
VLV VT = Vi Ry 0% + Riypla) V0%,

we obtainV, R, ;,"v* = 0. This relation is known as thgianchi identity

VuRypTa + VuRpuTa + VpR,um—oz =0. (24)

Contracting it withg#™ g?* and using the metricity condition, we arrive at
1
VER,, — §V1,R =0, (2.5)

where theRicci curvature tensois defined as trace of the Riemann tensor over the
second and the forth (or equivalently, the first and the third) inditgs= R,,,.”.
The trace of the Ricci tensdt = R, g"" is theRicci scalar curvature

2.1.3 The Field Equations
Defining theEinstein tensols
Guw = R — %ng, (2.6)
the contracted Bianchi identity leads to
V,.G* =0. (2.7

This is a convenient form of writing the field equations in vacuum.
In cases where matter is considered, one needs to include the conservation laws
of energy and momentum in differential form

v, T =0, (2.8)
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whereT),, is the energy-momenturtensor, with the following componentg;°
energy density7"% momentum densityl"”/ stress tensor.

The Einstein equations which govern General Relativity, express the relation
between the spacetime geometry and the matter content

G = KTy, (2.9)

where the factor = 8 is derived from the Newtonian gravitational limit, calcu-
lated in geometric units.

One can picture the Einstein equations as a set of differential equations that
one must solve for the spacetime metric, once the energy content of the spacetime
is known. Then the resulting deformed geometry will determine the movement of
the energy content. In this view, Eq. (2.9) can be equivalently written as

1
Ry =8m(T) — §Tppgw,).
Allowing for Eg. (2.3), we can express the relation in terms of the connection

coefficients
Oy = Oy 4 Ty T e~ T = 87(Thy — STg). (2.10)
The Bianchi identity Eqg. (2.5) can also be written as
Vo(G% — 87T + Vi (GFF — 8xT*H) = 0,
where the four Einstein equations
G = 8n T,

are first integrals of the system, so they get preserved forever provided that the
other 6 equations hold true everywhere. This means that only 6 of the 10 Einstein
equations are independent, and one can not determine all the metric coefficients.
The 4 missing equations correspond to a choice of the coordinate system and they
are provided by thgauge conditions This freedom corresponds to the fact that
the equations are invariant under general coordinate transformations, namely their
physical meaning does not change when we adopt different coordinate systems.

The Einstein equations take only an apparently simple form, as they are a sys-
tem of coupled non-linear second order partial differential equations, with thou-
sands of terms when expanded in an arbitrary coordinate system. They describe
the evolution of the spacetime geometry and the matter content. Einstein’s theory
describes the way in which the gravitational field propagates in space. Assuming
that perturbations propagate as a wave, it predicts the existence of gravitational
waves which travel at the speed of light.
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2.1.4 Elements of 3+1 Decomposition

The Einstein equations presented in the previous section make no distinction be-
tween space and time, as they are written in a 4-covariant form. In order to obtain a
more intuitive picture, one can write them as the evolution of the gravitational field
in time, starting from a specific initial data. There are several approaches in this
direction, namely the 3+1 formulations (which include the harmonic systems), the
characteristic and conformal formalisms. | will present in the following the 3+1
approach, which is most commonly used in numerical relativity.

The 3+1 approach consists in foliating the space-time into a one-parameter
family of space-like hypersurfaces. The successive hypersurfaces, on which one
gives the geometry, are most conveniently described by successive values of a time
parametert. This decomposition is convenient for the systems that one wants to
evolve numerically, as the analysis of the dynamics along the evolution can be
done directly on the system variables, which have physical meaning.

We choose coordinates adapted to the 3+1 split, that denote the lower (earlier)
hypersurface oft = constant} and the upper (later) hypersurface{of+ dt =
constant}. The data set necessary for this construction is:

e the metric of the 3-geometry on the lower hypersurface
hij(t, x, vy, z)dazidzvj,

that measures the distance between two points in that hypersurface;
e the metric on the upper hypersurface

hij(t + dt,z,y, 2)dx'da?

e the lapse of proper time between the lower and the upper hypersurfaces mea-
sured by the observers moving along the normal direction to the hypersur-
faces

dr = a(t,z,y, z)dt;

e a formula that connects an event on the upper hypersurface with its corre-
sponding event on the lower hypersurface

xim’ﬂ‘ = x%ower - ﬁi(t> z,Y, Z)dt,
whereq is the lapse function and’ denotes the shift vector.

The lapse and shift account for the gauge conditions. They are not unique and must
be specified in a numerical evolution, a$ixes the foliation of the spacetime, and

3 the way in which spatial coordinate system propagates from one hypersurface
to the next.
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The proper distance betweet = (¢, 2%) andz* + dz* = (t + dt,z* + da?)
is given by 4 4 _ '
ds? = —(adt)? + hij(dx’ + B'dt)(dx? + B dt).

More explicitly, writing the general formula for the 4-metric as
ds® = Guvdxtdz,

one obtains the following components:

goo = (B;# — a?), g% =—-1/a?,
90i = Bi, g% =B /o,
gijo = By, g° =p'/a?,
9ij = hij, g =n"—p'p [,

whereg,,,g"" =6,".

One can consider a time-like unit vectey normal to the 3-hypersurfaces of
{t = constant} in the 4-geometry. Performing the decomposition with respect to
this vector is convenient, as one can introduce the 3+1 quantities in a way that is
independent of the coordinate system. The vector is normalizedrgs= —1.

The hypersurfaces dft = constant} can be locally described by a one-form

Q, =V,
normalized as

1

oL, = —
g )2 O[2

Then the unit normal to the hypersurface can be written
n, = af), = aV,t.

One can consider a future pointing vector figld that is not tangent to the
spatial hypersurfaces, namely satisfies the condition

V=1,

This represents the flow of time through spacetime, as it is the tangent vector to
the time lines (lines of constant spatial coordinates). Decomposing it into parts

normal and tangential to the 3-hypersurfaces, one finds that the lapse function, the
shift vector and the unit normal can be written in terms of the time flow as

a = f“”u = _(nuvut)_la
Bu = huugya
1

n/»‘ = _a(gﬂ_ﬂﬂ)7
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whereh,,,, is the spatial metric.

The lapse, shift and 3-metric determine the components of the unit normal in
covariantn,, = («,0,0,0) and contravariant form# = (—1/«a, 3*/a).

A useful relation is writing the acceleration in terms of the lapse function as

a, = D,lna. (2.11)
This equality is proved in the following
a, = nV,n, =aQ’V,(aQ,) = aQ’(V,a)Q, + a*V LV ,V t)
= aQ’(V,a), + %()z?Vu(thth) = a0’ (V,0)Q, +a 'V,a
and
D,Ina=h",V,Ina = (6, +n’n,)(a"'V,a) = a 'V, ,a + aQ(V,a)Q,.

One has now all the ingredients for performing a 3+1 decomposition of various
space-time tensors into "spatial” and "temporal” parts. In the following, | will
present a summary of the main geometrical objects and the equations used in the
3+1 numerical evolutions of the Einstein equations.

2.2 The 3+1 Form of the Einstein Equations

2.2.1 Basic Geometrical Objects

We consider a 4-dimensional Lorentzian manifold (M, g) and a time-like unit vec-
tor field n,, (with n*n, = —1), in respect to which the reduction will be done.
Any vector.S from the tangential space can be decomposed in parts perpendicular
and parallel ton as follows

SH = GF — s,

where byS* we denote the spatial part of the vector, Wﬁ’ﬁnu = 0, and by
S = Stn, the temporal part. We will refer to the vectors as “spatial” if they are
orthogonal, or “temporal” if they are parallel in respectito

The decomposition of the 4-metric gives rise to a spatial méfic

uv = huu — NyNy,

[L 1]

where the " sign follows from the signaturé—, +, +, +) on the spacetime. For
simplicity reasons, we will restrict the following calculations to normal coordi-
nates §o; = 0) and consider. to be hypersurface orthogonal.
The spatial part of the tensors can be obtained by applying the space projector
hy"h? = h,’,
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to every free tensor index. By construction we ha¥é,,” = 0.
The decomposition of the derivative of the unit normal described by

Vyn, = Dyn, —n,Dn,,

defines two derivative operators, that were denotedgs= h,”V, and D =
n”V,. One can write the natural derivative operator for spatial tensors as

R ohPsDyhyy = Dyhas = WY ohPshT N2 (gu, + nun,) =
= h"hPsh" (N, Ven, +n,Veny,) =
= hohPs(nyKup+n,Ku) =0,

whereD,, is compatible with the spatial metric, so it is the unique derivative oper-
ator associated with,,,,.
The hypersurface orthogonal part defines the 4-acceleration

a, = Dn,,

while the hypersurface tangential part defines the extrinsic curvature of the 3-
geometry )
K,, = Dyn,, (2.12)

which accounts for the change of the normal veceipwhen it is parallel trans-
ported from one point of the hypersurface to the other. The concept of extrinsic
curvature exists in the context of a 3-geometry embedded as a well-defined slice
in a well-defined spacetime and measures the curvature of the slice relative to the
enveloping 4-geometry.

The extrinsic curvature, also called the second fundamental form, is a symmet-
ric tensor. This can be proved starting from Frobenius’s theorem which states that
the necessary and sufficient condition fgr to be hypersurface orthogonal is

Vg =0,

that projected witth#*h"® leads to

h“ah”‘snpvuny — h“ah”‘snpvl,nu = 0,
hl/(SKon o huaK(SM — O,
Ka6 — K&a.

2.2.2 Evolution Equations

Considering the definition of the extrinsic curvature Eq. (2.12), the spatial compo-
nents of the identity
Lﬁg,uu = Vunu + Vun,m
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allow us to write the second fundamental form as the Lie devivaf the metric
in the direction of the unit normal

1
Kij = iﬁaﬁhm
ThenK;; can be interpreted as the variation of the induced métrin the space-
time manifold. This provides an evolution equation for the spatial metric
Z?thij = _2aKij- (213)

An evolution equation for the extrinsic curvature can be obtained from the
following projections of the Riemann tensor

hs"n"haP Ry e = 0 hst b [(V V), — V, V00,
where the first term in the right side of the equality is computed as
n"hstha [V, Vin,| =
= h5uhv)\vu[hkpnyvunp] - héuhv/\[vunp] [Vu(n”hy?)] =
= hs"h AV ax — hs"ho MV oun) [PV " —n?V,(nanf)] =
= Dsay — Ks" Ko,
and the second term leads to
n’hsth [V, V n,| =
= n"heXh AV, [hy P haPV i) — 0 hsXha MV i) [V (hy P haP)] =
= n’hg¥h AV, Ko\ — 0V hsXhy MV uin, [y FV L (nan®) + haPV, (nynt)] =
= n"hsXh, "V, Ko\ + ayas.
From the above relations symmetrized, one obtains
heXh "V, Ky ) + Dsay, + Ks®Koy = hs"n”hyP Ry, nr.
Using the Eq. (2.11) in order to replace the acceleration, one finds

8tK5.y = —D(;DA/OZ + Oé(—KpgKfyp + h(;'u'nyhfprw,anT). (2.14)

2.2.3 Constraint Equations

The intrinsic curvature of the hypersurfaces, given by the spatial Riemann tensor
R, describes the internal geometry and depends on the 3-metric. Consider-
ing the 4-dimensional Riemann curvature tensor defined through its action on an
arbitrary spatial vecto§,

(V,.Vy = V,V,)8, = Ry, Sy,
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the intrinsic curvature of the three-dimensional hypeeste$ can be defined as
(DD, — D,D,)S, =Ry Sr.
One can calculate the following projection of the 4-Riemann
hot'he” haP Ry Sy = hot'he” b/ (V NV, — VL,V 1) S,
where the first term in the right side of the equality can be written as
ho''he” hy PN VLS, =
= hauhﬁéh'ykvu(héyib\pvusp) - hauhféhv)\(vvsp)[Vu(héyhAp)] =
= Do DeSy — hothe’ by N(V,8,) [haPV i (ngn”) + hs”V u(nan?)] =
= DaD557 — Kafh/\/pDSp + KaA/KgpSp,
and a similar calculation for the second term leads to
ho''he” hyPN LV S, =
= he"ha’ o Vo (s haPV S,) = heha® N (Y 18p) [V (B haP)] =
= DeDoSy — he ho’ 1y (V08 ,) [haP Vo (ngn?) + h'V, (nan?)] =
= D¢DoSy — Keoh P DS, + Ky KPS,
So one obtains a first projection of the Riemann tensor
hot'he” hyPhs™ Ruvpr = Ragys + KayKes — Key Ko (2.15)

The evolution equation of the extrinsic curvature Eq. (2.14), can be rewritten
using the equation above as

0 Kij = —DiDja+ o(Rij + KK;; — 2K;, K;P). (2.16)
One can consider as a second projection, the equation
hot'hs"haP Ry ™ nr = hot'hs” by (V NV, =V, V )0,
where the first term can written as
hot'hs” haPN N yn, =
= hozuh5£hvpvu(hiyvvnp) - hauhéghvp(vu"p)(vuhiy) =
= Do Ky — ha'hs*ha (V) [V u(ngn”)] =
= D, K5, — K50,
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and a similar calculation for the second term leads to
hot'hs” haPN LV yny, =
= hahs"hyPV, (he"V in,) — hoths” by (Vi) (Vi het) =
= DsKor — hahs"hy?(V un,) [V (nent)] =
= Ds Koy — Ksaa,.
A second projection for the Riemann tensor is
ha'hs" I Ry ™y = Do Ksy — DsK . (2.17)

The Egs. (2.15) and (2.17) are known as the Gauss-Codazzi equations. We will
use them in the following, in order to compute the constraints.

Starting from the Einstein vacuum field equations Eq. (2.9), one can derive the
Hamiltonian constraint as

Gupnt'n? = 8nl),,n'n’,
1
n*nP (R, — §9M)R) = 8,
R,,(n*n? + ') = 16mT,
Ruvm(hw _ n”nT)(n”np + hup) = 167,
PR TRy pr = 1677

Calculating double trace of the Gauss equation Eq. (2.15), we obtain
R+ K? — K%K, = 1677. (2.18)

The Momentum constraint can be derived from Eq. (2.9) as

hs"Gupn” = hs"T,,n”,
1
hst'nP (R, — §9upR) = 87Ss,
h(;“npRup = 871‘55,
hs"*h""n’Ry .7, = 8mSs.

Calculating the trace of the Codazzi equation Eq. (2.17), we obtain
DKo, — Ds K = 87S5. (2.19)

The decomposition of the matter terms as a result of splitting the stress energy
tensor7),, into longitudinal and transversal parts, led to the following projections:
the energy density,

T = Tnt'n”, (2.20)
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the momentum density
S, =1T",n,h",, (2.21)

and the stress energy tensor,
Syr = T h" ,h" ;. (2.22)

The Hamiltonian and Momentum constraints, Egs. (2.18) and (2.19) with the
matter terms included

R+ K? - KP,K9,— 1611 = 0, (2.23)
Dp(KZ‘p - 5ZPK) - 87TSZ = 0, (224)

are constraint equations which must be satisfied by the fundamental variables
hi;, K;; at all times (on all the slices) [35].

In numerical evolutions, one typically uses only the evolution equativas (
evolutionapproach), and the constraints are monitored to assess the accuracy of
the numerical solution. The constraints however, play a very important role in the
construction of the initial data, as one can not freely specify all the components
of the spatial metric and extrinsic curvature as initial conditions. The data must
satisfy the constraints, initially and at later times, otherwise one is not solving
the Einstein equations. The constraints are also important in the construction of
well-posed systems of evolution equations, as described in Section 2.3.

2.2.4 Gauge Degrees of Freedom

The Einstein theory leaves four degrees of freedom undetermined, corresponding
to the choice of the coordinate system. In order to obtain a full evolution system,
one needs to complete it with equations for the lapse funetiand the shift vec-

tor 5°. Ideally one should choose gauge conditions which simplify the evolution
equations, or make the solution better behaved. There is no clear prescription for
the appropriate gauge in general situations, so the choice of gauge will depend on
the physical problem under study.

As the Chapters 8,9 are dedicated to various gauge choices and related prob-
lems, | will mention here briefly the most common prescriptions.

The most simple gauge choice is knowngeodesicor Gauss coordinates
which translate intax = 1, 8¢ = 0. It consists in choosing the time coordinate to
coincide with the proper time of the Eulerian observers, who will have zero accel-
eration according to Eqg. (2.11) and will follow timelike geodesics. This foliation
proves to be unpractical in numerical simulations, as in a non-uniform gravitational
field such observers will end up colliding, which amounts to the coordinate system
becoming singular (one point has more than one set of coordinates associated to

it).
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The second natural choice would be to choose a slicing suthhtaaolume
elements associated with the Eulerian observers remain constant,

OVh =0,
which according to Eq. (2.13) can be equivalently written as
K=0,K=0.
Then the lapse must satisfy an elliptic equation of the type
D,DPa = a[K, KP? + 47 (p + trS)],

called maximal slicing This gauge has two important advantages: singularity
avoidance, as it does not allow the spatial hypersurfaces to come arbitrarily close
to the singularity, and the fact that Eulerian observers will not focus. The big
disadvantage of this slicing is that one has to solve an elliptic equation in 3D,
which is a very slow computational process. The best option for the moment seem
to be the hyperbolic slicing conditions.

Historically, the first prescriptions used were the harmonic coordinates

Oz" = ¢"'V,V,2" =0,

which allow the Einstein equations to be written as wave equations for the metric
components. This idea stands at the foundation of harmonic formulations of the
field equations. Translated in adapted coordinates, the condition reads

7 =g"T7,, =0. (2.25)
In 3+1 language, the = 0 component leads tof@armonic slicing
(0 — Lg)a = —a*K, (2.26)
while theT = ¢ component provides a prescription for tiermonic shift
(0 — Lp)B" = —a®(h'PdpIna + hPIT7 ). (2.27)

TheBona-Massdamily of slicing conditions can be viewed as a generalization
of the harmonic slicing, for which the lapse has to satisfy

(0 — Lg)a = —a*f(a)K, (2.28)

with f(«) positive. The casg = 1 corresponds to the harmonic slicing, and

f = 2/« is called "1+log’ slicing. This foliation is the most common choice in
current numerical relativity simulations, as it ensures singularity avoidance and it
has been found to be very robust in black hole simulations.
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The most simple choice for the shift vector are tioemal coordinatesnamely
B =0. (2.29)

Even though taking the shift equal to zero works well in many cases, there are
prescriptions for how to choose a more convenient shift vector in specific situa-
tions. For example, evolving black hole spacetimes with vanishing shift causes
the black hole horizon to grow rapidly in coordinate space, such that soon all the
computational domain will be inside the black hole. For long term evolutions, it
is convenient to have an outward pointing shift vector, that will prevent the time
lines from falling into the black hole. Also for systems with angular momentum
(rotating neutron stars or black holes), the dragging of inertial frames can be severe
and one needs a shift in order to avoid large shears in the spatial metric.

One of the first proposals, by Smar and York, has beemihenal strainshift
condition. This gauge minimizes a global measure of the change in the volume
elements associated with the time lines. An even better option seemed to be using
the shift in order to minimize only the changes in the shape of the volume elements,
independently of their size, which led to th&nimal distortionshift condition.
However, as these conditions lead to three coupled elliptic equations, they have
not been extensively used in numerical simulations.

The minimal distortion equation can also be written as

(") = 0,
whereh;; is the conformal metric. Then the condition is equivalent to
oI =0,

wherel = —9;h% are the conformal connection functions. This choice is called
Gamma freezingas it freezes three of the independent degrees of freedom. The
above condition is not 3-covariant, as starting from the same geometry but with
different spatial coordinates (for example spherical coordinates), one will get a
different evolution of the shift vector.

In practice, one prefers to evolve hyperbolic equations. Gamma drivelis
a hyperbolic version of the Gamma freezing shift [36, 37],

BBt = Fopl, (2.30)

wheredy = (9; — L). Itis used in combination with a damping teramdy5° in

order to avoid strong oscillations in the shift. This gauge choice, With %, has

been found extremely robust and well-behaved in binary black hole simulations
with puncture initial data performed with the BSSN formulation of the Einstein
equations, as it controls both the slice stretching and the shear due to the rotation
of the hole [11, 38].



28 General Concepts in Relativity

2.3 Well-Posed Evolution Problems

2.3.1 Well-Posed Systems

Einstein’s equation&’,,, = 871}, contain second derivatives of the metric and are
classified in the category of quasilinear hyperbolic partial differential equations.
They can be written in the form

A" 9,0,w = S(w, ow).

A reduction to a hyperbolic system of first order differential equations can be ob-
tained by extending the set of evolution variables, such that it includes first deriva-
tivesu = {w, d,w}. Then the system takes the form

/i“(‘)uu = S(u),

whereA# = A¥(w) and$ does not depend on derivativesuof
In Numerical Relativity one formulates the evolution of a physical system

O = A'du + S(u),

as an initial value problem (IVP), also called Cauchy problem. This means that
given proper initial and boundary condition$t = 0, z), the equations must pre-
dict the future evolution of the systeatt, x).

As presented in the previous subsections, one writes the Einstein equations as
a Cauchy problem by splitting the roles of space and time. This leads to a non-
unique system of evolution equations, as one can arbitrarily add them multiples
of the constraints. It changes the nature of the free evolution problem, but the
physical solutions (the ones satisfying the constraints) remain the same.

In the physical theory of relativity, changing the initial conditions should only
change the outcome by an amount that can be controlled by making the change in
the initial conditions smaller. This crucial property, which ensures that the formu-
lation is well behaved in numerical simulations, depends omgleposednessf
its system of partial differential equations.

The definition of well-posedness for a system requires that a solution exists,
is unique and it depends continuously on the initial data. If the ratio between a
chosen discrete norm at tim@nd its initial value

”u(t7 .Z')” S Kﬁat
[u(0, z)||

is bounded by some constantsand K, which are independent of the initial data,
then the system is well-posed in respect to that norm [39]. For first order hyper-
bolic systems thd.,-norm is usually used [40].
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2.3.2 Strongly Hyperbolic Systems

An important property of the hyperbolic systems of evolution equations used in
Numerical Relativity, is the fact that they have a finite past domain of dependence
(finite propagation speed of the signals) in agreement with the causality principle.

A hyperbolic system can be shown to be well-posed under very general con-
ditions. Is has been proven that a system with source t&$ linear in the
variablesu is well-posed, if the system without the sources is well-posed [39]. In
the case of the Einstein equations, the sources contain terms which are quadratic
in the variables, so the hyperbolicity of the principal part is a necessary, but not
sufficient condition for well-posedness.

Applying a reduction to first order, the field evolution equations can be brought
in the form

O+ A'du + S(u) = 0.

The system is said to b&trongly hyperbolidf the matrix M = A'n; is diago-
nalizable, namely it has a complete set of linearly independent eigenvectors, and
real eigenvalues for each directiah For this class of systems, one can construct
energy estimates that bound the solution at later times, such that the growth of the
errors can not be more than linear.

If all the eigenvalues are real but the matrix does not have a complete set of
eigenvectors, the system is calle@akly hyperbolic These systems allow expo-
nentially growing modes and are not well suited for numerical simulations.

Analyzing the matrixM, one can find a positive Hermitiai (n) such that

H(n)M — MH(n) =0,

for k=1I < H(n) < kI (k constant),(V)n; with |n;| = 1. H(n) is called sym-
metrizer. If the operatoH does not depend on the directiag, then the system
is calledsymmetric hyperbolicThe condition reduces then M being symmetric
for any direction, s’ is symmetric with respect tBl. Energy estimates can be
used to prove well-posedness of the initial boundary value problem (IBVP) for this
type of systems.

First order systems of equations can be conveniently written in a Flux Conser-
vative form. This means that th@incipal part, the terms containing the highest
order derivatives, can be arranged as

O + OZFZ = ..

where the flux term#" = A’y depend only on the fields and the source terms on
the right-hand-side do not contain derivatives. The systems in this form are also
calledbalance lawsas the change of the fields in a volume element can be viewed
as a balance between the fluxes entering or leaving through the element boundary
and the sources.
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The Einstein equations, written as a system of balance laavsbe viewed

like a standard system in Fluid Dynamics, with the principal part terms describ-
ing transport and the remaining ones acting as sources. The field equations can
be physically interpreted as follows: the stress-energy tensor describes sources of
non-gravitational nature and the quadratic metric terms describe the action of the
gravitational field itself, acting as its own source. One of the main advantages of
using a first order flux conservative formulation of the field equations is the fact
that one can apply the numerical algorithms developed in the field of Computa-
tional Fluid Dynamics.

2.3.3 Boundary Conditions

The problem of choosing proper boundary conditions extends beyond Numerical
Relativity. At an analytical level, the IBVP is not well understood for General
Relativity. Given Cauchy data on a spacelike hypersurface, and boundary data on
a timelike hypersurface, the problem is to determine the solution in the appropriate
domain of dependence.

In Numerical Relativity, due to limited computational power, artificial time-
like boundaries are used for restricting the calculations to finite grids. The proce-
dure can be described as cutting the piece of space-time that one wants to study
and evolve it as a separate system, complemented by initial and boundary condi-
tions in order for a solution to exist and be unique [40]. A strongly hyperbolic
evolution system is a necessary and sufficient condition for the Cauchy problem
to be well-posed, while a symmetric hyperbolic system allows one to formulate a
well-posed IBVP.

In the 3+1 formalism, the well-posed Cauchy problem for the system of evo-
lution equations can become ill-posed if the boundary conditions (IBVP) are not
properly chosen [3,41]. The boundary is not intrinsically imposed by the nature
of the geometry, but it is 'put in by hand’. The main conditions that the bound-
aries have to satisfy, are that the full IBVP remains well-posed, the boundaries
are consistent with the constraints and with the physical information flux (e.g. no
incoming radiation).

The current development of mesh refinement techniques allows setting the
boundaries sufficiently far away, so they remain for a while disconnected from
the inner dynamical region. This approach however, is computationally expensive.
A similar effect can be obtained by choosing coordinates which transform a finite
grid distance into an arbitrarily large spatial distanitgh¢eyetechnique) [42, 43].

As long as one is not using elliptic equations, for example elliptic gauge conditions
or constrained evolution, the boundary effects can not propagate at infinite speed
and affect all the computational domain. So one can ignore the dissipative (or
other type of unphysical) effects that the boundary might produce. In general, this
is not a safe procedure, as the waves traveling outwards become less resolved in
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the computational grid, so they can get backscattered angrodnce instabilities
and unphysical solutions.

Some of the most common types of boundary conditions are radiative, maxi-
mally dissipative and constraint preserving. Tadiative boundariescommonly
used for the BSSN variables, are based on the assumptions that the spacetime is
asymptotically flat, the source of gravitational field is localized in a small region,
such that there is a spherical front of gravitational waves at the boundary, and the
shift is small, such that its effect on the characteristic speed can be ignored [36].

Maximally dissipativeboundary conditions require the characteristic decom-
position of the system, as they are applied on the incoming and outgoing modes
(eigenvectors) [44]. This method has been extended to the nonlinear IBVP with
boundaries containing characteristics, such as occurs in symmetric hyperbolic for-
mulations of General Relativity [45, 46]. Friedrich and Nagy applied the max-
imally dissipative boundaries in order to develop the first proof of a well-posed
IBVP for Einstein’s equations [47]. Their formulation of the field equations is
quite different from the ADM based systems implemented in the current codes,
and it is not apparent how to extend this work to other formalisms. The general
principles can be carried over, provided that formulation is written in a symmetric
hyperbolic form. Recently it has been applied to the IBVP of a harmonic formula-
tion in order to show that it is well-posed [48].

Constraint preservindgooundaries seem to be the most accurate choice. They
impose conditions on the eigenfields and the subsidiary system. There are very
few codes which have these boundaries implemented [49, 50] and variants are still
under development.






Part Il

Formulations of the Einstein
Equations

33






Chapter 3

Einstein Evolution Systems

This chapter concerns formulations of the Einstein equations based on the 3+1 de-
composition. These formulations take advantage of the fact that the constraints are
first integrals of the system and allow foifree evolutionapproach. This means

that if one enforces the constraints on the initial data and initial boundary data,
then the constraints are guaranteed to be preserved during the evolution (at a con-
tinuum level). In numerical simulations however, as they are not enforced by the
evolution algorithm, the constraints are not preserved due to discretization errors
and limited resolution. This 'unconstrained’ evolution introduces a discrimination

in the formalism, that breaks the general covariance of the Einstein equations.

In the 3+1 formulations, the field equations of General Relativity are written
as a Cauchy problem (Section 2.2). The form of the 3+1 evolution equations, as
presented in the previous chapter, is not unique. One can add them constraints in
order to obtain various forms of the evolution system. The resulting formulations
have the same physical solutions, but they can have different mathematical proper-
ties. This freedom of modifying the 3+1 evolution equations led to a large number
of alternative systems. The only ones suited, from the numerical behavior point,
are the well-posed strongly hyperbolic or symmetric hyperbolic formulations, as
they ensure numerical stability (Section 2.3).

In the following, we will present three systems based on the metric (Z3, Z4
and BSSN) and one on the tetrad formalism (Friedrich-Nagy). This brief overview
offers a comparison of the systems at an analytical level, which is necessary in
order to understand the different behavior of the systems when subjected even to
simple numerical tests, like the standard Numerical Relativity testbeds presented
in Chapter 4.

35
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3.1 The 3+1 Metric based Systems

The ADM based systems use the 3+1 decomposition and consider the metric and
extrinsic curvature as basic evolution variables. They derive from the standard
ADM (Arnowitt, Deser, Misner) [51] equations rewritten by York.

The ADM system contains evolution equations for the basic dynamical fields:
the spatial metric;; Eq. (2.13) and the extrinsic curvaturg; Eq. (2.16),

(at - Lﬁ)hw == _2aKij>
(8t — Lﬁ)Ki' = —VZ‘V]'O[ + Q[Rij — KZZJ + KKZ‘]' +

hi;
+8m(—Si; + %(trs - 7)),
plus the momentum and energy constraints Eqgs. (2.24) and (2.23),

Vp(Kip—(sipK)—SWSi = 0,
R+ K? —tr(K?) — 1677 = 0.

An important concept used by York when rewriting the ADM system, is the well-
posedness of the evolution system of the constraints, which guarantees that if the
constraints are satisfied initially, they will remain satisfied during the evolution.
Despite this feature, the resulting main evolution system of Einstein equations
written in ADM form is weakly hyperbolic (even though all the eigenvalues are
real, there is not a complete set of eigenvectors), so it can not be used to construct
robust numerical evolutions.

3.1.1 The Z Systems
3.1.1.a The Z4 system

The Z systems, developed by Bona et al. [52], use the full Einstein equations,
by inclosing the constraints into the dynamical system in a covariant way. The
constraints become evolution equations for some extra variables.

The Z4 system is based on an extension of the solution space of the original
Einstein field equations by introducing an extra vedqr

1
Ry +VuZ, + V0,2, = 81(Tp — §Tg””)’ (3.1)
so the new set of basic fields (.., Z,). The solutions of the original Einstein
equations can be recovered whgpis a Killing vector. In the generic case, the

Killing equation has only the trivial solution

Z,=0. (3.2)
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The Z variables can be interpreted as a measure of the constraint violation in nu-
merical simulations.

The divergence of Eg. (3.1), the conservation laws of the Einstein tensor Eq.
(2.7) and stress energy tensor Eq. (2.8), lead to an equation faf,tiiector

07, + R Z" = 0. (3.3)

This relation represents the subsidiary system, namely the evolution system of the
constraints. In order to preserve it during the evolution, one needs to impose at
the initial slice both the vanishing &f,, and its first time derivative. This implies
that the set of initial data for the true Einstein equations must satisfy the energy
and momentum constraints, and additionally a zero initial value for the four-vector
Zy.

The full system can be obtained from Eq. (3.1), written in 3+1 form:

(E?t — Lﬁ)Kij = —VZ‘VJ'O[ + Oé[Rij + VZ‘Z]' + VjZZ' — QKZ-ZJ- +

+(K — QQ)KZ']‘ + 87T(—Sij + %(tTS — T))], (3.4)

O — L) = %[R OV ZF 4 (K — 20)K — tr(K?) —
—22’6% —1677], (3.5)
_ i_si j Via
(E?t—Lg)ZZ- = Oé[Vj(Ki —(52' K)+8i0—2K,- Zj —0 o —
—87Sy], (3.6)

wheref is the projection ofZ,, along the unit normal (defined in Section 2.1.4),
0=n,2Z"= VA

The Z4 system consists of 10 evolution equations (3.4) - (3.6), the only constraints
being Eq. (3.2), so the whole set of field equations is used during evolution.

The standard 3+1 decomposition leads to a system of mixed order, as it con-
tains both first and second order space derivatives. We perform a reduction to first
order in space, by defining the derivative of the lapse, shift and metric as indepen-
dent evolution variables,

A = Lo, (3.7)
«
B = o, (3.8)

1
Dij = §8Z-hjk. (3.9)
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The resulting first order in space system will describe theesanysical dynamics
as the second order one.

The system is completed by suitable evolution equations for the lapse and shift.
At this point we prefer to keep the gauge choice open and define the evolution of
the metric components in a general way,

dha = —a?Q, (3.10)
o = —aQ', (3.11)
athij = —QOéQZ'j, (312)

where @ and Q? can be a combination of other dynamical fields, or evolution
variables themselves, and

1 1
Qij = Kij — %(Bz’j + Bji) — aﬂprij,
is just a shorthand for the right hand side of Eq. (2.13).

3.1.1.b The Z3 system

The Z3 system can be obtained from the Z4 by a mechanism csienetry
breaking One considers the following recombination

f(ij — Kij + gehij’

which leads to a similar system, but expressed in a different basis of dynamical
fields. Then enforcing the algebraic constraint 0 and suppressing as a dy-
namical quantity, one obtains a one-parameter family of non-equivalent extended
systems, that will contain only the three componeiitsf the 4-vectorZ,, as sup-
plementary quantities.

The Z3 family of systems can be written as:

(Z?t — Lﬁ)hij = _2aKij7
(0 — L@)Kij = —V;Va+ Oé[Rij +ViZ; +V;Z; — 2Ki2j + KK;; +

hij
+8m(=Syy + L (trS —7))] - %ahij [R+ 2V, 2% +

+ K% —tr(K?) — o7k VR _ 1677],
«

(O —Lp)Z; = a[Vi(Ki? —6K)— 2K Z; — 8n5;].

The symmetry of the Z4 system is broken in this transition, as the equivalent
of the energy constrairtt, is no longer part of the evolution system. Different
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values of then parameter will lead to different systems from the family of the Z3
evolution systems [53].

In order to complete the system, one has to specify gauge conditions. We
keep the gauge choice open for now, as it is not the main focus of this chapter,
mentioning that the Egs. (3.10) - (3.12) can be used in combination with any of
the Z systems.

3.1.1.c Ordering Constraints

In order to bring the Z systems into a fully first order form, we introduced as

additional evolution variables the spatial derivatives of the lapse, shift and metric,
Egs. (3.7) - (3.9). We provide evolution equations, by applying a time derivative
to their definitions and then commuting the space and time derivatives,

Z?tAZ- + 81,[52-”04@] = O, (313)
KB+ 0pl0Pa@’] =0, (3.14)
O0tDyij + 0plorPaQi;] = 0. (3.15)

The original definitions become now a set of first order constraints,

A, = A;—0;Ina=0, (3.16)
Bi = B -09;4 =0, (3.17)
1

The ordering of the second derivatives introduces an additional set of constraints,

Cij = aiAj - ain = 82‘143' — 8]'14@' =0, (3.19)
Ciif = 0B* — ;8% =8,B* —9;B" =0, (3.20)
Cijti = 0iDjp — 0jDipy = 0;Djiy — 0; Dy = 0. (3.21)

One can notice that in the Eqgs. (3.13) - (3.15), the transversal components
of the first order derivative variables have zero characteristic speeds, hamely their
characteristic lines will be the time lines. This can lead to a degeneracy problem in
black hole evolutions, as the system becomes weakly hyperbolic. The characteris-
tic cone of the second order system is the light cone, with,(+ «) characteristic
speed, and the time lines can cross the light cone. In order to avoid this, one can
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use the ordering constraints Eqg. (3.20) and rewrite the emsaas
OA; + Op[—BPA; + 08 (aQ + B1A,)] =

= BjPA,—trBA;, (3.22)
&BY + 3p[_5pBZ_j + 52_19(0@3' + 5quj)] =
= BP’B, —trBB/, (3.23)
O Dyij + Op[—B"Dyij + 6" (aQij + B9Dyi5)] =
= ByPDypij — trBDy;. (3.24)

The characteristic lines of the transversal derivative components are now the
normal lines, with {5™) characteristic speed, so the characteristic crossing is
avoided. This ordering adjustment, currently used also by first order harmonic
formulations, turned out to be very important in long term simulations with dy-
namical shift (Chapter 9).

3.1.1.d Damping terms

The use of constraint-violation damping terms is another important ingredient for
long term black hole simulations. In hyperbolic formulations, the error associated
with constraint violation grows at a bounded rate. However, this can still be very
fast in numerical simulations and these growing modes can produce instabilities.
Recent studies [1] show that by adding suitable lower-order terms to the Z4 formu-
lation, all constraint violation modes except for constant modes, can be damped.
The same prescription can be applied to the harmonic formulations of the Einstein
equations, as their constraint evolution system is similar.

The energy and momentum constraint violations can be damped using terms
described in [1]. For the first order constraints, we can introduce in Eqgs. (3.22) -
(3.24) damping terms of the type

—naA; evolution of A, (3.25)
—npBy evolution of B, (3.26)
~npDrij evolution of D. (3.27)

The n damping parameter can be chosen in the radngen << ﬁ in order to
ensure numerical stability, as larger values would lead to a stiff system.

The use of this type of damping terms is justified by an analysis of the sub-
sidiary system. Considering the time derivative of Eg. (3.16), taking into account
the definition Eq. (3.22) and the constraints Egs. (3.17), (3.19), we obtain the
propagation of the first order constraint_f,

Op A — ﬁp(apAk: - 8kv4p) = kaAp - BppAk'
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The normal and transverse components of the system abovespeat to any
spatial directiom can be written as

atAn + ﬁL(anAJ_) = 07

QAL — B"(0nAL) = 0.
The eigenvalues ar@, —3™), which means that the system is weakly hyperbolic
for any space direction orthogonal to the shift vector. This should not affect the
stability of the system, but it may lead to linearly growing first order constraint
violations which affect the accuracy of long term simulations.

These considerations justify the use of the damping terms (3.25) - (3.27),
which will have an exponential damping effect in the subsidiary system.

3.1.1.e Ordering ambiguities

The shift ordering constraint Eq. (3.20) can be used for adjusting the first-order
evolution equation of the&; vector,

VZ'O(
(0}

(O —Lp)Z; = V(K —6/K)+ 0,0 —2KZ; — 0 — 878;] —

—u((?pBip - ainp).

The ordering constraints Eq. (3.21) appear in the two forms of the three-
dimensional Ricci tensor, namely the standard Ricci decomposition,

Rij = 0I5 — OilPpj + TPpgliy — TPy,
and the DeDonder decomposition,
Rij = —aprij + 8(Z-Pj)pp — 2Dpquqij + 4quiquj — Fiququ — Fpijl“pqq.

Any combination of the two definitions can be used in the principal part of the
evolution equation for the extrinsic curvature Eq. (2.16). We introduce an ordering
parameteg, where¢ = 1 corresponds to the Ricci decomposition gne —1 to

the DeDonder one.

The values of andy are free for the Z4 system, as they do not affect the prin-
cipal part of the system, or the form of the subsidiary system. There are though
some special choices, like= 0 which ensures that the first order version of the
system contains only symmetric combinations of second derivatives of the space
metric. It is also worth mentioning that the choige= 1/2, £ = —1 allows an
equivalence between the first order version of the generalized harmonic formula-
tion and the Z4 system [1].

The numerical simulations presented in this thesis, were performed using the
values¢ = —1 andp = 1 for the Z4 system, even though we tested also other
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combinations that lead to long-term stability. The choicdhaf . parameter is
fixed in the case of the Z3 system,;as= 1 is the only value which ensures strong
hyperbolicity.

3.1.2 The BSSN System

The BSSN (Baumgarte, Shapiro, Shibata, Nakamura) system [7,8] is currently one
of the most popular formulations of the Einstein equations, used in numerical sim-
ulations both with and without matter. Also called the 'conforfidgbrmulation’,
the BSSN is based on the ADM equations in 3+1 form. The particularities of this
system are the fact that it introduces a new evolved field (the contracted Christof-
fel symbolsI), a conformal decomposition and adds constraints to the evolution
equations.

The BSSN considers a conformal rescaling of the metric

hij = ™" hij,

where is the conformal factor, chosen is such a way that the conformal metric
has unit determinanteth = 1. Then the evolution equation for the determinant of
the metric leads to an evolution equation for the conformal factor, taken that the
relationy* = h'/3 remains satisfied during the evolution.

One evolves in practice the logarithm of the conformal factor

¢ =1Iny =1Inh/12.
Then the conformal metric can be written as
hij = e " hyj,

and the evolution equation for the natural logarithm of the conformal factor takes
the form

1
Op = —E(Oé K —0,6") + BP0p¢.
The extrinsic curvature is split into trace and trace-free parts
1
Ay = Kij — ghii K,
and one applies a conformal rescaling to the traceless part
Aij == 6_4¢Aij.

Due to numerical stability reasons, the constraind = 0 is directly imposed
during the evolution.
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The Christoffel symbols of the conformal metric
T% = hPT,, = —9,h™, (3.28)

are introduced as auxiliary variables. Their evolution can be derived from the
definition above and the evolution equation for the metric as

(0 — LT = hP19,0,6" + éﬁipapaqﬁq — 2(ad, A" + AP9,0).  (3.29)

However, this form is known to lead to unstable evolutions. One fixes the problem
by using the momentum constraint

- U . 9. -
OpA® = Ty AP — 6 AP0 + THPO I + 875",

in order to replace the divergence 4% in the Eq. (3.29).
The system of evolution equations can be obtained from the ADM equations
applying the modifications mentioned above, hamely

(at — Eﬁ)ilij = —20[121,']',
1
(at—ﬁ,@)(b = _éa K7
(at — Eﬁ)leij = 6_4¢{—DiDjOé + O/RZ’J’ + 47ra[h,-j(tr5 — p) — QSU]}TF +
+OZ(K/LJ' — 2/~1ipf~1pj),
I |
(0 — Lg)K = —DpDPa+ a(A;j; AV + §K2) +4ra(p +trS),
. . R .
0= LT = FP10,0,5 + Shi70,0,8 — 24" Dy +

. . 9. -
+20(I g AP+ 6AP Dy — SHPO,K —8mS"),

whereT F' denotes the trace-free part of the expression.

This form of the system is successfully used in numerical simulations. One
of the key ingredients of BSSN is the use of the momentum constraint to modify
the dynamical system. Some additional modifications, related with the way the
constraints are treated during the numerical evolution, appear in different imple-
mentations and consist in:

e ensuring that the conformal metric has unit determinant

) i
hii g
i dethl/3
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e ensuring that the trace-free part of the extrinsic curvature remains trace-free

_ 1~ - -

e dividing 4;; by the same factor used to remove theh,;

~ A
A;; .
77 dethl/3

Another modification adopted by some groups consists in replagjh with

the correspondind™, only if the expression appears under a derivative. These
specific choices lead to a family of BSSN formulations, with different 'flavors’ of
the numerical implementation.

3.2 The 3+1 Tetrad based Systems

There are also alternative formulations of the Einstein equations, which are not
based on the ADM system. | will present in this section a particular system based
on the frame formalism, in which the 3+1 decomposition is performed with respect
to the components of an orthonormal tetrad. The basic evolution variables are the
tetrad componentg:;)*, the four dimensional connection coefficients, and the
electric ;; and magnetid3;; components of the Weyl tensor.

3.2.1 Notions of Frame Formalism
3.2.1.a The Tetrad

The metric tensog,, may be defined indirectly, through D vectors forming an
orthonormal D-leg?”),,. Then the spacetime metric can be written using the one-
formsb” = (b”),dz" as

G = Mpr (07) (7).

The frame indices, counting the number of "legs” spanning the cotangent space at
each point, are moved with the Minkowski metric.
In the case of tetrad-theorie® (= 4) described by the concept of fiber bundle,
the (v”), are considered to be the basic geometrical variables satisfying the field
equations (not the metric). The fiber at each point of the manifold contains all
orthonormal tetrads related to each other by transformations of the Lorentz group.
The basis is defined &s,)"(b7), = 6,” and(e,)"(b”), = h*,. Then the
4-metric can be represented in terms of the frame* as follows

g =0 (ep)"(er)",
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g(ey,en) = nu = diag(—1,1,1,1).
The functiong(e, )" = e,(x#) are the coefficients of the frame in a chosen coordi-
nate system.
The 4-dimensional connection-coefficients in this fraypg, are defined as
1r’e = (B7)u(er)*Vulee)”

The fact that the connection is metri¢ (g,, = 0) is expressed through the anti-
symmetry of the connection-coefficients in their last two indices.
The torsion-free condition translated into
(07)u(ep)Oulea)” = (b7)u(€a)"Oulen)” + Yoo = Yap” =0,
provides a constraint equation for the spatial vectors of the tetrad
(V)e(e;)°D5(ei)® — (V)elen)’Ds(e;)® = Tif* + " =0,
The projections of the 4-dimensional connection-coefficients are calculated as
ol =00 = (V) u(e0)"V p(e0)”,
Xid = vil0 = (V) u(e:)?V pleo),
Ny =07 = (1) u(e0) YV (e)",
Ty =i = (V) u(er) V(e
where bothA’; andT',7; are spatial and antisymmetric in their last two indices.
The components af’ (3), x;? (9), A7; (3) andI'7; (9), account for the 24 con-

nection coefficients of the four-dimensional connecfioim respect to the chosen
tetrad.

The Einstein vacuum field equations imply the equality between the Riemann
and the Weyl tensor

Ruupr = C;u/p’r-
The Weyl tensor can be decomposed

Cuvpr = —(e0)uleo)rEup + (€0)v(€0)r Epp + (€0)ul€n)pBuvr — (€0)v(€0)pEpr
- G/WSE&SGMT - (eo)uBugefm + (eO)VB,ﬁepr + ewgB&p(eo)r -
— e’ Ber(eo)p,

in terms of its electric part

E, = Cm/p‘r (QO)M(GO)pa

and magnetic part
1 T
5 Cpr(€0)”€” ac(€0)*.

Both £, andB,,, are symmetric and trace-free.

B =
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3.2.1.b Gauge choice

We present in the following a particular way of adapting the tetrad to the geom-
etry and a gauge prescription that can be used in order to simplify the system.
These gauge choices are just an example, that we adopt here in order to make the
comparison with the 3+1 metric formalism more intuitive.

One can consider the standard 3+1 decomposition presented in Chapter 2 and
choose(ep)* to be the equivalent of*, namely the unit vector field orthogo-
nal to the spatial hypersurfaces. Then one extend® an orthonormal basis
{(e0)*, (e;)"}, with (e;)*(eo), = 0 and the 'spatial’ components of the tetrad can
not have components in the 'zero’ direction

(62‘)0 = 0.

They;; connection coefficient becomes a symmetric two tensor, the equivalent of
the extrinsic curvaturés;; in the metric formalism.

Assuming that the frame is Fermi propagated in the directioeypbne can
write the law of transport for a non-rotating tetrad of basis veater$ carried by
an accelerated observer as

Veo(ei)” = ((e0)“a” — (e0)Pa®)(ei)yp-

This leads to the simplificatioh’; = 0. Furthermore one can choose a time slicing
determined by a wave equation

Ot a") = =V, Vit
Then the evolution equation for the lapse takes the form

O = ﬁk(ek)papoz + Kppoz2 — %3,

3.2.1.c Evolution and Constraints for the Connection Coefficients

One can replace the connection coefficient wittd; = «aa;. Then using the
definition of the acceleration in respect to the lapse function, we find the following
constraint

(ei)papoz — AZ' = 0,

and evolution equation
0A; = —(a®) ()P0 f0 + (a®)(en)Ip K" + 8" (ex)POpA; + 2K Pad; —
=3f%a*)A; — aA,K;P + o® KT 7 — o K,;T P4

The standard evolutions and constraints of the metric formalism find corre-
spondent in to the following projections of the Riemann tensor:
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o h\"ho"he?R,,7 (e0)r — the Momentum constraint,
(ej)f”apKik — (6k)p8pKij + B,-f”epjk—i-
+Epl'ji? + Kpil'jil?” — Kp; Ui — Kpil'g? = 0;

o (eg)'he”ha”Ru," (e0)r — the evolution equation for the extrinsic curva-
ture,

0iKi; = B"(er)P0pKi; + (1/2)(e;)POpAi + (1/2)(er)PDpA; —
—akij — aKp KP4+ (1/2)ApT'ii” + (1/2) AL
° hA“hg’thRWpT(bi)T — the Hamiltonian constraint,

(el)P(‘)kaj" - (ek)papl“lji + KJlKkZ - Kijli—l-
'+El26jk - Ekléjl - E]:lék;l + Ejk§l’—
—ij’FklP — ijPPlpZ + Pkp’Fljp + ijlflkp = 0;

e (e9)"he"h:PR,,," (), — the evolution equation for the connection coef-
ficients,
E?tfjki = ﬂl(el)papfjki — OéijPpki + Aink — AkKji — OéBpjekpi.

The evolution of the spatial vectors of the frame can be written as a Lie deriva-
tive in the direction of the time-flow acting an, which translates into

Or(ej)" = —(ex) (e;)P0pB" — (er)* BT g™ + (e)" BT j¢" — axlex) K"

3.2.1.d Evolution and Constraints for the Weyl tensor
The contracted Bianchi identity
VEC wpr = 0.

provides evolution and constraint equations foand B applying the following
procedure:

e Projecting with(eg)”h”;h”; and the symmetrizing in thé, j) indices —
evolution equation fof,

OBy = (/2)€" j1(er)P0pByi + (o/2)€" % (ex)P D, Byj +
+6%(e)POpEij — 2K,PaEy; — APBj,q; — AP Bilepy; +
+(3/2) 0By Ki* + (3/2)aEy KP — aE, KP5;; +
+(a/2)Bpjeqi" TP + (a/2) Bpieq; TP +
+(/2) Bpgeri’ T + (a/2) BpgeriT" ;%
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e Multiplying with e*7h" ;h,; and symmetrizing in thei, j) indices— evo-
lution equation forB,

0By = (a/2)e"qj(er)" OB + (a)2)e" giler)P OBy +
+6%(ex)POpBij — 2K,PaB;; + APE;lepy + APE ey, +
+(3/2)aBP Ky + (3/2)aBi’ Ky — aB, K6 +
H(0)2) EP €T i + (00 2) EPleguil” s +
+(a/2)EjPeqril "p? + () 2) EiP€qr I p%;

e Contracting with(eg)" (eg)”h*; — constraint equation faF,

e Contracting with(eg)”¢#™ — constraint equation foB,

(ex)P9,B* — BAT?,' + B, TP 4 E,, " K, = 0.

Using the projection and orthogonality rules in respeeytand the definitions

for the connection-coefficients, one obtains a system of 38 evolution equations in
component form, for the lapse (1), spatial derivative of the lapse (3), spatial vec-
tors of the tetrad (9), extrinsic curvature (6), connection-coefficients (9), the elec-
tric (5) and magnetic (5) components of the Weyl tensor, and related constraints.
The system above, although it has a very simple algebraic structure compared to
that of many other reduced systems in tetrad formalism, offers all the informa-
tion about the four-dimensional metric given in terms of the frame coefficients, the
four-dimensional connection, the Weyl tensor, the geometry of the slices and their
embedding.

3.2.2 The FN System

The Friedrich-Nagy system is a frame based first order formulation of the Einstein
equations, that has been shown to yield a well-posed initial boundary value prob-
lem. The system is based on the 3+1 tetrad decomposition, where the time-like unit
vector fieldey, in respect to which the decomposition is performed, is extended to
an orthonormal frameg(eg)", (e;)*). The metricg,,, and all the other fields are
represented in terms of the frarag

The FN formulation is based on the Einstein vacuum equations (translated into:
the curvature of the connection is the Weyl curvature), the contracted Bianchi iden-
tity and the torsion-free condition for the connection. Performing a hyperbolic re-
duction, similar to the one presented in Section 3.2.1, one obtains a representation
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of the Einstein equations in the form of a symmetric hypetbsyistem of evolu-
tion equations. Moreover one choosesaalapted gaugemotivated by the choice
of maximally dissipative boundary conditions.

One assumes a boundary {at = constant} and foliates the interior do-
main by time-like hypersurfaces, given by {z = constant}. The tetrad will
be adapted to this foliation such thatis orthogonal tdl., which implies

(ei’)g =0,

andes® > 0. Ases is chosen to be the unit normal, the extrinsic curvamr%j/
onT, has to be a symmetric tensor

FiHSj” — Pj//gi// = ()7
Agj// — Xj"3 = 0

The mean extrinsic curvature @%. is prescribed as a function of the coordinates
and used to eliminate the connection coefficig, from the equations

a® =T1% + T8 + f.

The variation ofe, within 7. is prescribed by the functiong”’, according to
Deye0 = F* e;n. This fixes the connection coefficientg’”  as

1!

/!
a =F".

The condition for the frame vectoes: to be Fermi transported with respect to the
induced connection offi, translates intey” ;» = 0, namely

A =0.
The tetrad vectoe, represents the time-flow
(e0)" = eq(a’) = 00"
The resulting system (see Appendix 9.8 for the full system) takes the form
A%9u+ A'9;u+B(u, F) =0,

whereF = (f, F4, ouf, 8MFA) represents the gauge source functions and their
derivatives. The matriced’, A’ are symmetric and depend on the coordinate
components of the frame.

As shown by Friedrich and Nagy [47], the FN evolution equations form a
symmetric hyperbolic system, with derivatives transversal to the boundary con-
tained only in the Weyl subsystem, to which we can impose maximally dissipative
boundary conditions. The IBVP for the evolution system is well-posed, which
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means that if one chooses initial data on the hypersurfadeaBsatisfies the con-
straints, and solves the symmetric hyperbolic system of evolution equations, with
maximally dissipative boundary conditions, one obtains a unique solution of the
Einstein equation that depends continuously on the initial data. Moreover, the
symmetric hyperbolic subsidiary system leads to a unique solution, therefore the
constraints will be satisfied at all times if they are satisfied initially.

3.3 Discussion

We presented an overview of various formulations of the Einstein equations used
in Numerical Relativity. Our choice of systems includes three metric based for-
mulations: the Z3, the Z4 (first order in space) and the BSSN (second order in
space), and a tetrad based formulation, the FN (first order in space). The ap-
parently small differences in their analytical structure, will translate into obvious
differences when subjected to numerical tests, as we will see in the following chap-
ters.

We found that the Z3 system provides an approach that is especially well
suited for numerical evolutions in spherical symmetry, as it allows stable long term
black hole evolutions in normal coordinates (Chapter 6). The system can be easily
brought into a spherically symmetric form, without the complications present in
the BSSN, as it does not use a conformal decomposition.

An equivalence between the BSSN and the Z3 system with4/3), can be
obtained if one considers the following transformation

T; = —hiy0,hP1 + 227,

which is consistent with the definition @F Eq. (3.28) for the physical solutions
(Z; =0).

The BSSN is currently the most used formulation in binary black hole evolu-
tions. Despite this success, questions regarding the properties and behavior of this
formulations are raised by the poor results obtained in standard numerical relativity
tests (Chapter 4).

Even though the Z3 represents an improvement over the standard ADM sys-
tem, as it introduces the momentum constraint as extra dynamical field into the
evolution formalism, general covariance is still broken for this system. In this
respect, the Z4 is superior, as it incorporates also the energy constraint in the evo-
lution system, through a covariant four-vectdy. The 'zero’ vectorZ, should
vanish for the true Einstein solutions, the only constraints are algebraic, and the
full set of field equations is used during the evolution.

However, monitoring theZ,, vector in numerical evolutions, we noticed that it
deviates from the initial zero value. Due to truncation errors, the resulting numer-
ical code will actually deal with the extended set of Einstein solutions. This the
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price one generally has to pay for performing an unconstdagvelution. But the
advantage that the Z systems offer, over other 3+1 metric systems like the BSSN,
is controlling the growth of these constraint violations. The Z4 proved to be very
robust for long term 3D black hole simulations in normal coordinates (Chapter 6).

A different style of 3+1 formulation is the FN system, a first order in space and
time tetrad based formalism. However, there are some common points between the
FN and the ADM based metric systems, as the structure of the FN implies a free
evolution approach and it uses the technique of adding constraints to evolution
equations in order to obtain a symmetric hyperbolic formulation. The main ad-
vantage of the FN system relies in the fact that the IBVP for the evolution system
has been proven to be well-posed. Even though it performs well in the standard
numerical tests (Chapter 4), this system is not currently used in production runs.
One of the reasons could be the fact that this formulation is valid only the vacuum
case, where?,,,, = C,,r. Extensions of the FN system which include matter
terms have not yet been explored.






Chapter 4

Standard Testbeds for
Numerical Relativity

The Apples with Apples Alliance (AwA) has been the first community effort to
produce a project for cross-validation of Numerical Relativity codes. The results,
published in 2003 and 2008, follow two projects of code comparison, realized
with a broad participation of the community. The data was gathered and organized
in a CVS repository for checking in test results and via the web pages of AWA
(http://www.ApplesWithApples.org).

This pioneering work had a double success. First, it offered an objective view
over the status of the formulations and implementations used in Numerical Rel-
ativity, impulsing improvements on an analytical level, like constraint damping
algorithms, and the development of numerical methods. Second, it opened the
way for new large scale collaborations, like the current comparison projects for
gravitational wave templates.

In this chapter, we present a review of the AwA tests and the main results that
followed. We focus on numerical simulations performed with the formulations
presented in Chapter 3, namely the Kranc implementation of the Z4, BSSN and
FN systems [54], [55], [56].

4.1 Overview of Numerical Tests

As presented in Chapter 3, the decomposition of the Einstein equations does not
lead to a unique formulation of the evolution system. Most formalisms currently
used in Numerical Relativity (NR) simulations are based on the free evolution
approach.

The problem of choosing the best suited formalism for numerical evolutions
proved to be a complicated task. A fair comparison between different formula-
tions, had to concentrate on the behavior of the systems of evolution equations in

53



54 Sandard Testbeds for Numerical Relativity

an identical numerical set-up, in order to minimize the ddfece coming from
various choices of gauge, boundaries and numerical methods.

The first effort of providing a practical collection of standard tests for NR was
proposed in [57]. After analyzing the results of these tests, a second round of
comparison has been proposed in [55], using the original testbeds with revised
specifications and an additional test.

The purpose of the AWA tests was to give a comparison between various for-
mulations in a standard setting. In order to make the tests computationally afford-
able to all the NR groups, they were limited to vacuum spacetimes and periodic
boundaries.

The criteria proposed for code comparison were:

o Stabilityimplies that the growth of the errors should be less than exponential;

e Accuracywhich depends on the analytic formulation, for example on the
treatment of the constraints;

e Robustnessequires that a code should behave well in a variety of space-
times, using different gauges;

o Efficiencyis related to the computational costs of a specific implementation;

e Degree of mathematical understandiognsists in the possibility to mathe-
matically prove certain features of the evolution systems, like well-posedness.

The standard tests proposed by the AwWA community focus mainly on stability,
accuracy and robustness.

The tests address a broad range of formulations. The output variables are cho-
sen such that they offer inside about the characteristic behavior of the specific
system and allow a comparison with other codes solving the same problem. The
time a code runs before crash is not an accepted criteria, unless it is accompanied
by an indication of how accurate the code still reproduces the intended physics.

4.2 Implementation and Results

The four tests chosen for code comparison in the initial round were: the Robust
Stability, the Gauge Wave, the Linearized Wave and the Gowdy Wave.

The Robust Stability test uses random constraint violating initial data in the
linearized regime, which simulates machine error. The noise is added as pertur-
bations around Minkowski space and it proved to be very efficient in revealing
unstable modes.

The Gauge Wave testbed is based on an exact wave-like solution, constructed
as a nonlinear gauge transformation of the Minkowski spacetime. Nonlinear ef-
fects and nontrivial geometry can trigger continuum instabilities in the equations.



4.2 Implementation and Results 55

The Linearized Wave test proposes as initial data a solutidhd linearized
Einstein equations. It has physical importance, as it can be used to check the
amplitude and phase errors of a gravitational wave as it propagates on the 3-torus.

The Polarized Gowdy testbeds are non-linear wave tests based on exact so-
lutions describing an expanding universe containing plain polarized gravitational
waves. The test is carried both in the expanding and collapsing time directions.

In the second round of tests, an additional shifted version of the Gauge Wave
test has been included, in which a non-vanishing shift is used to complete the four
original tests with periodic boundary conditions.

The initial data is specified by providing the 4-metric of the space-time, or
the Cauchy data (3-metric and extrinsic curvature) and the choice of gauge. The
physical domain is a cube and the evolution is performed in a specific direction
(x, y, z) or diagonal, so the 3D simulations reduce to 1D or 2D runs. All tests
use periodic boundary conditions, equivalent to an evolution on a compact spatial
manifold with the topology of a 3-torus in the absence of boundaries.

The time evolution algorithms are a third order Runge Kutta integrator or a
second order iterative Crank-Nicholson method. The spatial discretization is per-
formed using finite difference algorithms plus Kreiss Oliger dissipation. The sim-
ulation domain is a cube of sidé¢ equal to one wavelength, set up to extend an
equal distance in the positive and negative directions of each axis. The resolution
along a given direction igxz = d/n, wheren is the number of points. For the tests
with one-dimensional features, one considers a minimum number of points in the
trivial directions. The size of the time step is given in terms of the grid size, such
that the Courant limit is satisfied. A final time for the tests is chos€eh as1000
crossing times (CT), i.& x 10°p time steps, wherg = 1 is the lowest resolution
andp = 4 the highest. The standard output is set to every 10 CT and the output
guantities have physical or numerical motivations.

One considers for the gauge evolution a harmonic slicing Eq. (2.26) and nor-
mal coordinates Eq. (2.29), in all the tests beside the Shifted Gauge Wave, where
the evolution of the shift is given by the harmonic condition Eq. (2.27).

4.2.1 The Linear Wave Testbed

In the Linear Wave Test specifications, the initial spatial metric and extrinsic cur-
vature are given by a transverse, trace-free perturbation with components

ds® = —dt* + dz® + (1 + H) dy? + (1 — H) d2?, (4.1)
where
H = Asin (L(“d_ t)> . (4.2)

It describes a linearized plane wave traveling in:thdirection.
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Figure 4.1 lllustration of theg,, variable on the x-axis, in a 1D Linear Wave test with
amplitudeA = 0.1 and resolutionp = 4, attime = 1000 CT when the simulation was
stopped. Upper panel: Performance of the codes using 2nd order finite differencing. The plots
correspond to the analytic solution (black continuous), FN (dark-grey long-dashed), BSSN
(medium-grey medium-dashed), Z4 (light-grey short-dashed). Lower panel: Performance of
the Z4 code using 4th order finite differencing plus 3rd order dissipation. The plots correspond
to the analytic solution (black continuous) and Z4 (grey dashed).
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Figure 4.2. lllustration of the error ing,, variable on the x-axis, in a 1D Linear Wave test
with amplitudeA = 0.1 and resolutiorp = 4, attime = 1000 CT, when the simulation

was stopped. Upper panel: Performance of the codes using 2nd order finite differencing. The
plots correspond to the FN (light-grey long-dashed), BSSN (medium-grey medium-dashed),
Z4 (black short-dashed). Lower panel: Performance of the Z4 code using 4th order finite

differencing plus 3rd order dissipation.
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The nontrivial components of extrinsic curvature are
1 1
Ky, = —gatH, K., = gatH. (4.3)

The test is performed with amplitudé = 108, so that quadratic terms are of the
order of numerical round-off.

The Linearized Wave test checks the ability of a code to propagate a linearized
gravitational wave, which is a necessary attribute for reliable wave extraction. One
is interested in the accuracy of the code when propagating the amplitude and phase
of the wave.

4.2.1.a Numerical Results and Comparison

The harmonic codesApigeLharm and HarmNaivg show the best behavior in
wave tests [55]. They provide a benchmark for the accuracy that can be obtained
with a specific resolution. An interesting result is that a weakly hyperbolic imple-
mentation of the generalized harmonic systétarfmNaivg, does not introduce
large errors in this test. This illustrates that linearized tests are not efficient in
pointing instabilities related with weakly hyperbolic systems, as the polynomial
modes grow only secularly in time. The Linear Wave Test should be viewed as a
double check for stability, as it can reveal whether excessive dissipation was used
in the Robust Stability Test in order to obtain long term performance.

In Fig. (4.1) one can see a comparison of the 1D wave profiles after 1000
CT, plotted with the exact wave for reference. The numerical results show a good
match in the amplitude, but they all suffer a phase delay. This kind of error, spe-
cific to the simulations using a 2nd order in space algorithm, can be decreased by
employing higher order finite differencing, as exemplified in Fig. (4.2) for the Z4
system.

The Z4, BSSN and FN systems show a good accuracy for the amplitude of the
wave, but the FN shows much larger errors for the phase. There are no signs of
rapidly growing Hamiltonian constraint violations, which indicate that the imple-
mentations are stable.

4.2.2 The Gauge Wave Testbed

The Gauge Wave test is based on the 4-metric

ds® = (1 — H)(—dt* 4+ dz?) + dy® + d2?, (4.4)
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whereH is given by Eq. (4.2), obtained from the Minkowski metti¢ = —dt?+
di? + dj? + dz? by a nonlinear gauge transformation of the type

= t— 49 cos (7%(2—0) ,
= z+ 49 cos (LT(:;_”) ,

= Y
= Z.

IS >

ISTINSY

This describes a sinusoidal gauge wave of amplitddgoropagating along the
z-axis. The extrinsic curvature, calculated/fig = —5-L;h;; is given by

N S S o )
b 2v1-H d \/1—Asin(%d_t)>’

K;; = 0 otherwise. (4.5)

The original test specified the amplitudds= 0.01 and A = 0.1. Later, a higher
amplitudeA = 0.5 was proposed in order to test the non-linear regime. The time
coordinatet in the metric is harmonic and the gauge speed is the speed of light.
The test contains several sources of growing errors coming from the solutions
of the continuum problem [2]. One complication comes from the related flat metric

ds? = (1 — H)(—dt* + dz?) + dy® + d2?,

which obeys the harmonic coordinate conditions for anyeven though the ini-

tial data for the Gauge Wave test impligs= 0, the numerical errors excite this
instability and lead to an exponential growth in the amplitude of the wave. So
H — ¢MH represents a harmonic gauge instability of the Minkowski space with
periodic boundary conditions. Other instabilities depend on the particular formu-
lation. The discretization schemes can also introduce instabilities in the form of
high frequency modes, which in the case of well-posed systems can be cured by
artificial dissipation.

4.2.2.a Numerical Results and Comparison

As in the case of the Linear Wave test, the harmonic codes show the best be-
havior. The reason could be the analytical structure of these systems, which use
the harmonic coordinates to transform the Hamiltonian constraint into an evolution
equation. A comparison between the flux conservative (RGigeLharm) and the
non-FC HarmNaivg forms of the harmonic system, leads to the conclusion that
the exponential modes of the fore' H are suppressed in the FC implementation
[55]. The main source of errors is the phase error, which converges to zero.
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Figure 4.3. lllustration of the Z4g,, variable on the x-axis, in a 1D Gauge Wave test with
amplitudesA = 0.1 (upper panel) andl = 0.5 (lower panel), for resolutiop = 4. The
continuous plot corresponds to the analytic solution, the short-dashed plot to 2nd order finite
differencing and the long-dashed plot to 4th order finite differencing plus 3rd order dissipation,
attime = 1000 CT when the simulation was stopped.
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Figure 4.4. lllustration of the KrancBSSN.... variable on the x-axis, in a 1D Gauge Wave
test with amplitudeA = 0.1 and resolutiorp = 4. The continuous plot corresponds to the
analytic solution, the dashed one to 2nd order finite differencingna¢ = 20 CT (left panel)
and 4th order finite differencing plus 3rd order dissipatiori;ate = 80 CT (right panel).

The Gauge Wave results of the Z4 system are as remarkable as the FC version
of the generalized harmonic codesbfgail_harm). The left panel in Fig. (4.3)
shows the case of medium amplitude= 0.1. One can notice the significant
dissipation and dispersion errors when using a second order finite differencing
method. The problems diminish when passing to a third order method, which gets
rid of the dispersion error and only a very small amount of numerical dissipation is
visible. The right panel in Fig. (4.3) shows the large amplitude e¢ase0.5, well
inside the non-linear regime. The only errors that we could notice, were a small
amplitude damping in the wave profile and a small decrease in the mean value of
the lapse.

The Z4 exhibits the best behavior when compared with other systems in the
same class, like versions of the BSSN, NOR [58], or KST [59] systems. Recent
KST results with the Gauge Wave initial data= 0.5, show a phase shift due
to cumulative dispersion errors after 500 crossing times, and a growing amplitude
mode [60], comparable with the one reported for harmonic systems which do not
have a flux conservative form.

The KrancBSSN implementation shows a rapid growth of the Hamiltonian
constraint violation. One can observe in Fig. (4.4) the behavior of the wave profile
for the g, component of the metric. The runs were performed with 2nd and 4th
order finite difference methods, plus KO dissipation in order to damp the high
frequency modes. The use of higher order discretization schemes led to longer
evolutions, but it could not prevent the crash.

Actually none of the BSSN implementations showed satisfactory behavior in
this test. Analyzing results obtained with other BSSN implementations, one can
conclude that this test is a clear example of a case where runfiiigcrossing
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Figure 4.5. lllustration of the FNg,, variable on the x-axis, in a 1D Gauge Wave test with
amplitudeA = 0.1, resolutionp = 4. The continuous plot corresponds to the analytic solution
and the dashed one to 2nd order finite differencingjnate = 1000 CT when the simulation
was stopped.

times, with an apparent stable evolution, does not mean that the implementation
actually passed the test. The results should be accompanied by a comparison with
the exact solution, or plots of the error in the wave form, as presented in [55].
The problem with the BSSN in this test seems to be mainlyethél instability,

related with the choice of harmonic gauge, and the failure to control the growth of
the constraint violations in the BSSN formulation.

Besides the generalized harmonic and the Z4 flux conservative implementa-
tions, the FN was the only other code that was able to run the full test up to 1000
crossing times, with the medium = 0.1 amplitude. However, one can notice
in Fig. (4.5) the long-wavelength growth due to #MH instability of the wave
amplitude.

4.2.3 The Shifted Gauge Wave Testbed

The shifted gauge wave can be obtained from the Minkowski mésfie= —dt> +
d#? + dij?® 4+ d2? using a harmonic coordinate transformation of the type

> Ad 27 (z—t)

t = t— v COS (T) N
A Ad 2m(z—t)

X Xr — In COS (T) s
y = v,

zZ = z
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This leads to the following Kerr-Schild metric

ds* = —(1 — H)dt* + (1 + H)dx* — 2H dx dt + dy® + dz?,

where 3 = —;, o = ﬁ and H is given by Eq. (4.2). The extrinsic
curvature is calculated as
Ko = o
2V/1+H’
K;; =0 otherwise. (4.6)

This metric describes a shifted gauge wave propagating alongdixés. The test
is run in a harmonic gauge with amplitude= 0.1 in 1D form.

The Shifted Gauge Wave test identifies two types of instabilities. One is similar
to the gauge wave case and arises fromparameter family of vacuum metrics,
which reduces to the shifted gauge wave Xot 0,

dé’g\ = EAt(—dtQ + dl’2) + dy2 + dzz + Hkakﬁdxadxﬁ>

wherek, = Jdo(xr —t) = (—1,1,0,0). This metric has a harmonic driving term
I'* = —\HEk“. A gauge satisfying this condition is expected to excite instabilities.

Another type of instability is specific to implementations based on a standard
reduction of the Einstein equations to harmonic form, where the metric

d§3 = —dt® + da® + dy* + d2* + <H —1+ eA£> kokgdr®da”, (4.7

satisfies tAhe reduced harmonic equations, but violates the harmonic constraints, as
I'* = \eMkH. Ref. [2] offers a detailed discussion of these instabilities and a way
of constructing constraint adjustments for harmonic formulations. These damping
terms proved to be very efficient when tested with Alegail_harmimplementa-

tion, as the growing modes were suppressed in long term evolutions.

In the standard harmonic formulations, the Einstein equations are satisfied only
indirectly, through the harmonic conditioi¥" = 0. Errors inT'*, of the form
described above, are expected to excite instabilities. This is also the case for the
Z4 formalism, as the equivalence with the harmonic systems can be translated into
ZW = —TH/2.

4.2.3.a Numerical Results and Comparison

As in the Gauge Wave test, the KrancBSSN results are not satisfactory. One can
see in Fig. (4.6) results of the Hamiltonian constraint violation for an amplitude
A = 0.1. The code shows second order convergence only for a few crossing
times. An instability develops that crashes the code rather quickly. The other
BSSN implementations show similar problems.
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Figure 4.6. lllustration of the BSSN performance in a 1D Shifted Gauge Wave test with
amplitudeA = 0.1 and 2nd order finite differencing plus 3rd order dissipation. Left Panel:
The L»-norm of the Hamiltonian constraint on a logarithmic scale plotted as a function of time,
for resolutionsp = 1 (light-grey short-dashed), = 2 (dark-grey long-dashedp, = 4 (black
continuous). Right Panel: Convergence test in fhenorm of the Hamiltonian constraint
plotted as a function of time for resolutiops= 1, 2, 4. Second order convergence is lost after
a few crossing times.

The Z4 results are good, but not so satisfactory as for the Gauge Wave Test.
We were able to pass the test performing runs uriiil0 crossing times, in the
case of medium amplitude = 0.1, high resolutiorp = 4 and fourth order finite
differencing, plus third order dissipation. One can see in Fig. (4.7) the behavior of
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204 -02 00 0.2 0.4
X

Figure 4.7. lllustration of the Z4g... variable on the x-axis, in a 1D Shifted Gauge Wave
test with amplitudeA = 0.1, resolutionp = 4. The continuous plot corresponds to the
analytic solution and the dashed one to 4th order finite differencing plus 3rd order dissipation,
attime = 1000 CT when the simulation was stopped.
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the wave profile for the,.., component of the metric, which has a higher dispersion
error than in similar runs with the Gauge Waves test.

In the cased = 0.5, one can notice the presence of strong violations in the
momentum and energy constraing (¢ variables) and instabilities similar to the
ones reported by the harmonic systems. The time at which the code crashes grows
with resolution and the implementation exhibits a convergent behavior.

4.2.4 Other Tests

The Robust Stability (RS) test was designed to detect unstable evolution algo-
rithms. It was a crucial test in the first AWA paper, in a context where the theory
of well-posedness existed only for fully first order systems. The development of
a well-posedness theory for first order in time, second order in space formulations
of the Einstein equations, offers now solid ground for numerical stability criteria.
As the test involves just the principal part of the evolution system, it can be used
to detect weakly hyperbolic systems. In the case of well-posed continuum formu-
lations, the RS test can give a 'pass’ or 'fail’ result for the numerical algorithm.

In practice, one tests the numerical stability in the linear constant coefficient
regime. Perturbations around Minkowski space are generated with random num-
bers applied at each grid point, to every variable. The idea behind the RS testis: ifa
code that can not stably evolve such random noise, at machine preeision'(),
will not be able to evolve smooth initial data. All three systems considered here
for comparison passed this test.

The Gowdy Wave test uses as initial data an exact solution for an expanding
vacuum universe containing a polarized gravitational wave propagating around a
3-torusT. The metric has the form

ds? = t712M2 (—dt? + d2?) + t(ePda? + e Pdy?), (4.8)

where P(t, z) and \(t, z) depend periodically or and the time coordinatein-
creases as the universe expands, with a cosmological type singulatity: 4t
Detailed specifications can be found in the second AwA paper, and were designed
so that neither very large nor very small numbers enter in the initial data.

The Gowdy test is run in both future and past time directions, as analytical
studies [61] and numerical experiments [62] indicate that the sign of the extrinsic
curvature may have important consequences for constraint violation. The sub-
sidiary system governing constraint propagation can lead to departure from the
constraint hypersurface. A negative valugof{the expanding case) tends to damp
constraint violation whereas a positive value (the collapsing case) can trigger con-
straint violating instabilities.

A comparison of the specific three systems considered above is not possible for
this test. The results obtained with the KrancBSSN code show an unsatisfactory
performance, while for the FN system are completely missing, as it is non-trivial
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to specify the initial data in terms of the tetrad. One can §&¢ the for results
obtained with other systems.

4.3 Discussion

In a time when the binary black hole problem is solved in Numerical Relativity and
the community supplies waveforms for gravitational wave detectors, one can ask
what is point of this code comparison and if one can still extract useful information
out of it. The first round of AwA tests were designed to exhibit code instability
and inaccuracy. Even though there are codes which can evolve binary black holes
without signs of instabilities, the same implementations have difficulties or even
fail with some of the testbeds presented above. The theoretical understanding of
what works in numerical relativity is still an open problem.

The continuous development of numerical methods in parallel with formula-
tions of the continuum problem, the construction of physically relevant initial data
and the analysis of the physics behind the results, are current investigation tasks.
The lack of comparison with the experiment, make the problems even more diffi-
cult.

This first round of tests was a good start for establishing methods of code verifi-
cation. The tests were conceived such that they provide useful and relevant results,
but they are in the same time easy to implement and cheap in terms for compu-
tational time and resources. The analysis of the output led to an improvement of
the tests and to a better understanding of the systems. New benchmarks have been
established for the performance of the codes in the wave tests. Deficiencies were
revealed for various implementations.

The Robust Stability test is a pass/fail test, which was passed by all three well-
posed implementations considered above. The Linear Wave test provided a good
comparison of the amplitude and phase errors in the wave profiles. All the for-
mulations showed a satisfactory behavior, which could be further improved by
employing higher order numerical methods. The Gauge Wave test was a check for
the capacity of the formulations to suppress the long wavelength nonlinear insta-
bilities arising from the analytical problem and the Shifted Gauge wave provides a
full comparison of formulations, when shift is involved.

The BSSN implementations showed unsatisfactory results for the last two tests.
This problem is most likely related with the fail to control the Hamiltonian con-
straint violation and maybe to the fact that system is not written is flux conservative
form.

The Z4 formalism shows good results, comparable with the generalized har-
monic formulations. This success could be explained by the analytical form of the
Z4 system, which transforms the constraints into evolution equations for the extra
Z variables, allowing for a mechanism to control the errors. The equivalence with
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the harmonic systemg&* = —I'*/2 suggests that similar constraint adjustments
could be used to improve performance in the Shifted Gauge Wave high amplitude
case. The use of a flux conservative version of the system seems to be another
important ingredient for long term stable evolutions.

The analytical structure of the subsidiary system in the FN formulation allows
the preservation of the constraints in long term simulations. This explains the
positive results obtained in the wave tests. However, one can notice the long-
wavelength growth due to an instability in the wave amplitude, which is typically
excited by non-flux conservative formulations.

These results have already led to code improvements, stimulating the develop-
ment of numerical methods and the use of higher order finite difference schemes.
The wave tests show that a numerical algorithm with minimum third order accu-
racy should be used, in order to avoid large phase errors. A flux conservative form
of the system proved to be an important ingredient, especially in cases where the
shift is evolved. The need to carry out these tests with a variety of formulations
has led to the development of symbolic code generation (Kranc [63, 64]).

The next generation of code comparison already addresses black hole prob-
lems. Even though there are only two formalisms (BSSN and generalized har-
monic) currently used in order to numerically generate wave-forms, a comparison
in the performance of different implementations is still an interesting subject. The
guidelines of the future Numerical Relativity effort for code comparison and im-
provement started with the Samurai project [65], focused on comparing binary-
black-hole waveforms, and continued with the NINJA (Numerical Injection Anal-
ysis) project [18]. Produced in collaboration with the data analysis community,
NINJA is the first study of the sensitivity of existing gravitational wave search al-
gorithms, using gravitational waveforms from binary black hole coalescence pro-
duced by ten numerical relativity groups. This work provides a foundation for
future analysis and extended projects.
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Chapter 5

Numerical Aspects

Fundamental field theories are most commonly formulated using tensor fields.
Mathematically, the fields are continuous functions of space and time and their
dynamics is studied using partial differential equations (PDE). An exact solution
to these PDE’s is known only for some idealized cases, so numerical approxima-
tions are required in order to solve the equations in general cases.

In this chapter, we present the basic ideas behind the numerical techniques
used in Numerical Relativity, focusing on the Centered Finite Volume method de-
veloped in the Palma Relativity group [23].

5.1 Standard Numerical Recipes

From all the currently known methods for spatial discretization, the Numerical
Relativity community focuses on the use of finite differencing (FD), finite vol-
umes (FV) and spectral methods. Spectral methods expand the solution as a linear
combination of some base functions and then solve for the coefficients of this ex-
pansion. FD and FV methods are based on the idea of discretizing the spacetime
using different strategies, as the FV replaces the continuum with a set of discrete
points which form a grid, while the FV split the domain of dependence of the
functions into elementary cells.

5.1.1 Space discretization and Time integration

The most popular approach to solving non-linear systems of evolution equations is
the method of lines (MoL), which decouples the treatment of space and time. Itis
based on the idea of discretizing first the spatial dimensions, while leaving the time
dimension continuous, leading to a semi-discrete system. Then one can solve the
resulting system of coupled ordinary differential equations using a time integration
method. Some of the most common choices are the iterative Crank-Nicholson
(ICN) and the third and fourth order Runge Kutta (RK) methods (Appendix 9.4).

71
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Spatial discretization methods rely on finite differenceoathms or finite vol-
umes, which reduce to FD plus some type of numerical dissipation. The even order
methods (2nd, 4th, 6th order finite differencing) show mainly dispersion effects,
while the odd order methods (1st, 3rd, 5th order dissipation algorithms) have as
dominant error dissipative effects [39].

The FD numerical methods may become unstable when applied to solving
steep profiles, for example a step function. This translates into high frequency
oscillations. As these modes are already unresolved and furthermore accumulate
truncation error, they can eventually lead to code crash. In order to solve this
problem, one adds numerical dissipative terms to the finite difference operators,
which act as filters, by damping the modes with wavelength similar and higher
than the grid spacing. The standard way of adding dissipation is the Kreiss Oliger
(KO) dissipation algorithm (Appendix 9.5.2).

A special form of numerical dissipation is the numerical viscosity used to deal
with steep profiles in hydrodynamical simulations. The non-linearities in the Eu-
ler equations give rise to propagating discontinuities that arise even from smooth
initial data, for example shocks, which are associated with the crossing of the
characteristic lines. These discontinuities take the form of steep gradients in the
variables. The dissipation will smooth out the shock into a few grid cells, so that
it can be solved numerically.

The standard KO dissipation is not the best suited choice when dealing with
steep gradients, which sometimes occur even in vacuum relativistic cases, as a
dissipation method with constant coefficients will affect the numerical solution
everywhere. One needs an adaptive viscosity term, that becomes larger in regions
with steep profiles and minimal in the other regions. Special algorithms have been
developed to deal with these problems.

High resolution shock capturing (HRSC) algorithms are a class of numerical
methods specifically constructed to deal with discontinuous solutions in fluid dy-
namics. High order FV schemes of this type are designed to model piecewise
continuous solutions, which can contain shock waves or any other kind of discon-
tinuity that can be dynamically generated by the nonlinearities of the principal part
of the equations.

We will consider in the following analysis strongly hyperbolic systems of the
type

o+ 0;F" =0,

where the flux takes the fordi = F'(u). The success of Shock-Capturing meth-
ods for these systems can be granted in the 1D case, if for the space dirgction
one can write .
; OF"
ni A" =n;——,

ou
and the characteristic matrid = A’n; has real eigenvalues and a complete set of
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eigenvectors. This argument is not true in the multidimeraicase, where every

axis has its own characteristic matrix. As these matrices do not commute, there is
no common base of eigenvectors that can be used. Strategies that try to mimic the
1D case are currently used in relativistic hydrodynamic codes.

5.1.2 Convergence and Stability

An important concept when dealing with approximate solutions is convergence.
A numerical solution is only an approximation to the real solution. One needs to
have an estimate of the error in the numerical calculation, in order to know how
close the result is to the correct solution.

The error can be computed through a convergence test. This consists in per-
forming the calculation for three resolutionéc( , dzo = 2dx, dzy = 4dx,) and
computing the relative errors between the solutions. The global convergence fac-
tor as a function of time, can be computed using thenorms of the difference
between the solutions as

)_M

c(t) = .
( ”ud:m - ud:m”

A local convergence factor can also be obtained by the same procedure, using the
difference between the solutions (without taking the norm). One expects a
factor of 2" for an ordern convergent scheme. Once the convergence factor is
determined, one can perform a Richardson extrapolation in order to improve the
rate of convergence [66].

Another important concept is stability, which implies that the solution should
remain bounded after a finite time. Stability is the discrete version of the definition
of well-posedness. As presented in Chapter 2, strongly hyperbolic systems are a
subclass of hyperbolic systems for which the initial-value problem is well-posed
in the L, norm, defined as

whereAx is the space discretization ste, is the variable at time, grid pointk,
andm is total number of points. A system of discretized equations is stable, if the
norm of the numerical solution at a finite time is bounded by the norim=a0.

A property of finite difference schemes is the Lax equivalence theorem, which
states that given a well-posed initial value problem and a consistent FD approxi-
mation, convergence to the exact solution is ensured by stability. The stability of
the FD scheme can be checked by performing a Von Newman analysis, which ver-
ifies that no spatial Fourier components in the system are growing exponentially
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with respect to time. One finds a condition which states thatnilimerical do-
main of dependence must be larger than the physical domain of dependence. This
translates into the Courant-Friedrich-Lewy condition (CFL),

maz|\|At < Az, (5.1)

where) is the maximum eigenvalue of the characteristic matrix.

5.2 Centered Finite Volume Methods

The numerical study of the evolution of relativistic flows is a topic of great inter-
est in Astrophysics and Numerical Relativity (NR). The field of NR has recently
undergone an extraordinary progress after the development of robust codes able to
simulate real astrophysical scenarios, like stellar core collapse, collision of com-
pact objects and accretion onto compact objects.

The traditional approach in the numerical simulation of complex classical
flows are the HRSC. They are based on solutions of the local Riemann problem
(initial value problem with discontinuous initial data). HRSC have a reputation of
being computationally expensive, as they make explicit use of the characteristic
decomposition of the set of dynamical fields. They are commonly used only in the
evolution of matter fields in order to deal with shocks.

In the last years, simpler numerical schemes have been proposed, based on
centered finite volume (CFV) methods. These offer a more practical choice, as they
require only the values of the propagation speeds. Some complications still arise
if one tries to obtain more than second order space accuracy, as the reconstruction
process becomes computationally expensive.

These advanced methods have been developed for the field of Computational
Fluid Dynamics, but they can be adapted also to vacuum NR simulations when
dealing with steep gradients that mimic discontinuities [67]. Einstein’s vacuum
equations are quasilinear; it means that discontinuities can not spontaneously gen-
erate from smooth initial data. But this does not hold at a discrete level. If one
deals with steep gradient solutions, the jump between neighbor points can mimic
a discontinuous solution, leading to spurious oscillations that can crash the code.

We focused on developing a finite volume method that can be successfully
applied to both vacuum and matter general relativistic simulations, with limited
computational resources. Our CFV algorithm deals with piecewise continuous
solutions, arising in fluid dynamics, and with steep gradients, in black holes evo-
lutions. The method allows for third order space accuracy by using just piecewise
linear reconstruction. The proposed FV scheme come as an alternative to the fi-
nite differencing plus dissipation methods and can be interpreted adagtive
viscositygeneralization of the FD algorithms.
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5.2.1 Flux Formulae

The Einstein field equations can be expressed as a system of balance laws,
o+ O;F' = 8.

This flux conservative form is well suited for FV discretization. The FV differs
from the FD approach, through the fact that one evolves the average of the dy-
namical fields in some elementary cells, instead of evolving just point values. For
simplicity reasons, the one-dimensional case will be presented in the following.
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Figure 5.1. Schematic representation of a grid structure with elementary cells. Théflux
each grid point is computed from the variables. The flux F;  ; /; at an interfacei + 1/2)
can be calculated using the fluxgs F;1. Then the value of a variabte in the next time step
will be computed from the values of the flux€s_, ,, I; 1,2 at the neighboring interfaces.

Considering a regular finite difference grid, the elementary cell can be chosen
as the intervalz;_1,z,, 1) centered in the grid point;. The dynamical fields
can be modeled as piecewise linear functions in every elementary cell, so that the
average values in the cells coincide with the value in the grid point enclosed in the
corresponding cell. The first order accurate FV discretization can be written as

At
n+l _ . n T x .

whereu are the fields at time, in the grid point;, andF'* are the corresponding
fluxes in the x direction, calculated at the interfaces of the cell centered in the grid
pointi, Fig. (5.1).
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One can recover the standard second order FD method fromgbistam, by
choosing a simple average for the flux

1
Fi1= §(Fi+Fi+1)- (5.3)

These FD methods can not deal with steep gradients and in general develop high-
frequency noise that leads to instabilities. For that reason, FD is used in com-

bination with numerical dissipation, that suppresses the spurious high frequency
modes. The standard dissipation algorithms are not suited for dealing with discon-

tinuities.

An alternative to the FD approximation of hyperbolic conservation laws de-
signed to deal with discontinuous solutions, is based on the idea of solving the
Riemann problem at each cell interface. One example is the Godunov method,
a linear monotonicity preserving FV approximation which is only first order ac-
curate. In order to obtain higher order schemes, one had to construct non-linear
numerical methods, based on the concepts of slopes and limiters.

Fi+‘l/2
1
! f
1
: 1Ur, Fr
1
! 1
1

i-1/2 ) i+1/2 Ui i+3/2

Figure 5.2. Schematic representation of the information computed at an interface. The left
predictionu,, of a variableu at the interfacds + 1/2), can be calculated using the variable

u; in the grid pointi and its sloper; in the elementary celli — 1/2,7 + 1/2). The right
predictionur, of a variableu at the interfacdi + 1/2), can be calculated using the variable
u;+1 in the grid point(¢ + 1) and its sloper;;1 in the elementary celli — 1/2,7 + 1/2).

The left F, and rightF'r fluxes at the interface are computed from the corresponding: r
variables. Then the final flux;, ; /, at the interface is obtained froff., Fr.

Instead of using Eqg. (5.3), one can find a more general prescription for the
flux, of the form

Fi—l—% = f(u[nuR)v (54)
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whereu; andup are the left, respectively right, predictions of the dynamical field
at the chosen interface Fig. (5.2),

1
u; = ui—i-iaiAm, (55)
1
up = ui+1—50i+1A9€- (5.6)

They are calculated in respect to the slepef the chosen field in the correspond-

ing cell Fig. (5.3). Following this idea, simple alternatives to HRSC schemes have
been proposed, for example the HLLE method, which require just the characteris-
tic speeds, not the full characteristic decomposition.
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Figure 5.3. Schematic representation of the slopes. The slopef a variable or flux in an
elementary cel(: — 1/2,7 4+ 1/2), can be calculated using the corresponding deftand
right oz slopes. The 1, or can be computed from the values of the variables or fluxes in the
neighboring grid points.

An overview of flux formulas [22] can be enclosed in the following general
form:

Flub uly = S(1+ TOFE + (1= POFR 4 (@Mt — QMal),  (57)

whereFL-E are the fluxes evaluated at the staté<® and! is the unit matrix. The
terms@Q’* are referred in the literature asimerical viscosity matrix
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The matriced“# andQ~* can be expressed as

d
FL.LR __ L,R.L,R
P Sl
p=1
d
LR L,R.L,R
Q o ZCPIID r:n )
p=1

wherel, andr, are the left, respectively right eigenvectors, @rid the dimension
of the problem. For different flux formulae, the coefficiehtsandc, depend on
the eigenvalues,, as follows:

b, cp

Yy + b 1
HLLE : —, 5y — ),
et Sy — )
Roe : 0, | Ap(w) |,
Marquina : Bps ap(l — 5;2;)7
MarquinaF'F : 0, ap,

where)  andA_ are the minimum and the maximum &f and

7/)+ = mam(O,/\f,)\i),
Yo = min(0,\E,\E),
Qp = maw(’ )‘5 ‘7’ )‘;}3 ‘)’

By = 5(00), sg)

The HLLE algorithm is the most simple case, as the coefficignedc, are
independent op. Then taking into account the orthonormality relations between
the right and the left eigenvectors

d
>l =1,
p=1

the matriced “% andQ~-% are just the unit matrix multiplied by the corresponding
factors. The HLLE flux formula requires only the values of the maximum and
minimum propagation speeds, while the Roe and Marquina algorithms need the
full decomposition, namely the left and the right eigenvectors [22].
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Even simpler alternatives has been proposed, like the loaatHriedrichs
(LLF) flux formula

1
flur,up) = 5lFL + Fr+clur —up)], (5.8)
where ¢ depends on the characteristic speeds at the interface
¢ =max(AL, AR),

and )\ is the absolute value of the highest characteristic speed.

A comparison with the centered FD methods leads to the conclusion that the
supplementary terms play the role of a numerical dissipation. It is worth notic-
ing that the values of the dissipation coefficients are prescribed by the numerical
algorithms, in contrast with the FD case where they are arbitrary parameters.

5.2.2 Flux Splitting Approach
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Figure 5.4. Schematic representation of the flux splitting approach. The flux in a grid point
F; is split in two componentsF+ andF'~. The F~ leads to a flux predictioi'r, at the right
side of the interfacéi — 1/2), using its sloper_ in the elementary celli — 1/2,i + 1/2).

The F'* leads to a flux predictiod, at the left side of the interfade + 1/2), using its slope

o4+ inthe elementary celli — 1/2,¢ + 1/2). Then the left and right predictions of the fluxes
Fr, Fr allow the calculation of the fluxeB;_, /, F;1/2 at each interface.

In the flux formula Eqg. (5.4) the information from the two sides of the interface
is combined in order to obtain a prediction of the flux at every interface. We
consider a different approach, in which the information is computed at the grid
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nodes, by selecting the components of the flux that will prapaon each direction.
This method is known as tHkix splitting approach

In view of this method, one can write the flux at a grid point as two simple
components

2

where \; is the maximum eigenvalue computed in thgrid point. Then one
can reconstruct the flux at each neighbor interface by combining the one-sided
predictions

1
FZ-_’_%:i(FL—i-FR). (5.11)

This method can be expressed as a modification of the LLF formula Eq. (5.8),
where the predictions from a grid poihtowards the left, respectively right inter-
faces are given by

1
flup,ug) = §[FL +Fg+ Apup — Agug), (5.12)

and the left and the right fluxes can be written according to Egs. (5.5) - (5.6) as

1
F, = F/+ iajAw, (5.13)
_ 1 _
Frp = F; - §Uz‘+1Ax' (5.14)

The main difference is that in the flux splitting approach there is a clear separation
of the information coming from the left or right side of the interface. The informa-
tion for theF;r propagates forward, as the one for thig ; backwards in respect
to the (i + %) interface, Fig. (5.4). This offers a clear vision of the information
flux in the numerical algorithm.

There is still the problem of computing the slopes for the reconstruction of
each flux component. A linear piecewise reconstruction results generically into a
second order accurate algorithm [68], as given by the centered slope

1

C

= —— (Ui — Uj—1). 5.15
o 22%( +1 1) ( )

A more general second order algorithm can be obtained by using any average of
the left and right slopes

g = (ui — ui_l)/Ax,

o = (ui+1 —ul)/Aaz
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For some applications, second order accuracy is not enowsgtheaeading
third order error is of dispersion type, affecting the numerical propagation speeds.
As we saw in Chapter 4, the results of the standard numerical tests are significantly
improved when passing from second order FD to fourth order FD algorithms, com-
bined with third order accurate dissipation, where the result is a third order accu-
rate algorithm. In the standard FV approach, third-order accuracy can be obtained
by replacing the piecewise linear reconstruction with a piecewise parabolic one
(PPM). This increases the complexity of the algorithm and the computational cost
of the resulting implementation.

We use a simpler alternative, which takes advantage of the flux splitting ap-
proach Egs. (5.9) - (5.10), and consider the resulting compod&htand F~ as
independent dynamical fields, each one with its own slope, namely

of = (Ff—FZy)/Ar, (5.16)
off = (Ff,—F7)/Ax. (5.17)
One can recover the second order accuracy by a combination
1 1
+ L R
T = -0+ =0, 5.18
O-’L 20-Z + 20-Z Y ( )
_ 1 . 15
- = -0+ =0, 5.19
0, 20z + 202 ) ( )
but the surprising result is the slope choice
1 2
of = goi+3oi (5.20)
_ 2 , 1,
- = Zgl+ —o! 5.21
0-2 30-2 + 30-2 Y ( )

that leads to a third order accurate algorithm (see the Appendix 9.5.3 for detailed
calculations). The choice of the coefficients is unique, any other combination leads
to second order accuracy.

Inserting the choice of slopes Egs. (5.18) - (5.19) or Egs. (5.20) - (5.21),
into the general slopes Egs. (5.16) - (5.17), one can calculate the left and right
prediction Egs. (5.13) - (5.14) and eventually the flux at the interface Eq. (5.11).
We can obtain this way third order accuracy by a piecewise linear reconstruction.
This result is a particularity of the flux splitting approach. The piecewise prefix
comes from the slope limiters that can be incorporated in order to deal with shocks
or other discontinuities.

This CFV algorithm [23] written in a simple form Eqg. (5.2), can be easily
extended to the 3D case:
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One can view the 3D structure as a superposition of the 1Didigoralong every
space direction. The stability and monotonicity analysis presented in the following
subsection can also be generalized for the 3D case.

5.2.3 Adaptive Dissipation

One can notice that setting to zero théerms in Egs. (5.9), (5.10), and using the
choice of slopes Egs. (5.20), (5.21), the resulting algorithm is the standard fourth
order accurate FD method. The exftderms downgrade the space accuracy to
third order, the same effect that Kreiss Oliger dissipation terms have on the FD
scheme. These terms would be the correspondent ofiimerical viscosity matrix
from the HLLE formula Eq. (5.7).

The CFV derivative operator for the choice of slopes Egs. (5.20), (5.21) can
be written in this simple form:

D, (F;) = m[—FHz +8F;y1 —8F;_1 + F;_3] + Dis(F;),

where the first part of the formula is just the centered fourth order FD algorithm.
The second part is a new dissipation term [24],

) 1
Dis,(F;) = m[/\i+2ui+2 — AN 1Uip1 + 6w — AN w1 + Ni_oui—o,
which can be viewed as a generalization of the third order Kreiss Oliger dissipation
algorithm.

The standard second order FD algorithm can be recovered by setting to zero
both the slopes and theterms in Egs. (5.9), (5.10), and it would be equivalent to
Eq. (5.3). The choice of slopes Egs. (5.18), (5.19) leads to a derivative operator
equivalent to the standard second order FD, plus a dissipation term of the type
mentioned above.

This dissipation algorithm can be extended to the 3D case:

1
12Az
x €T €T €T €T €T
+ 6>\Z7]7k ul7]7k B 4A7/_17]7k ul_17]7k + AZ_Q?]J{: ul_27]7k:|7

N xr X X
DZSx(Fz,j,k) [)‘i+2,j,k Uit2,5k — 4)‘i+1,j,k Uitljkt

where \* is the maximum characteristic speed along the x axis, and analogous
formulae hold for the y and z axes.

Our CFV algorithm can be interpreted as aaptive viscositynodification
of centered FD algorithms plus KO dissipation, offering a generalization of the
standard dissipation terms. As far as the slope limiters are not required, the CFV
method is just a centered FD plus a local dissipation term, which is automatically
adapted to the requirements of the numerical simulations.

This generalization procedure can be applied to Kreiss Oliger dissipation op-
erators, used in combination with FD methods, in order to obtain higher order
schemes.
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5.2.4 Stability and Monotonicity

We consider the Einstein equations in the form of a strongly hyperbolic system.
Then we have a complete set of eigenvectors and for each direction and we can
express the system as a set of simple advection equations for the characteristic
variables. In order to check the stability properties of our CFV algorithm described
in the previous subsections, it will be sufficient to consider a single advection
equation with a generic speed The corresponding flux can be written

F(u)=vu.

In a first order accurate approximation obtained with zero slopes, the corre-
sponding discretization will be given by replacing Eq. (5.11) in the general form
Eq. (5.2). The result is the linear three point algorithm:

uftt =l + i—i {%(/\Hl — Vi1 Uiy T+ %(Ai—l T ui g — A
(5.22)

As )\, is the absolute value of the maximum characteristic speed calculated in every
grid point, one can see that all the coefficients are positive if the Courant stability
condition Eq. (5.1) is satisfied. A more restrictive condition is necessary in the 3D
case, as we must consider all the spatial directions.

In the general case, the positivity the coefficients in the resulting CFV algo-
rithm, requires an extra factor in the Courant condition

At 1
)‘E < 3 (5.23)
At this point we take into account that we have considered just the elementary step
in the time evolution algorithm. The stability and monotonicity limits for the time
step will depend on the choice of the full evolution algorithm.

The positivity of all the coefficients ensure that the algorithm is monotonicity
preserving, no spurious numerical oscillations can appear, which implies stability.
The converse argument is not true, the stability of the algorithm does not ensure
monotonicity. The FD algorithms loose this property, as we can clearly see by
setting\ to zero in Eq. (5.22).

However, the monotonicity properties of the piecewise constant reconstruction
are not ensured in the piecewise linear case, as problems can arise in the steep
gradient regions. This could happen when the series of i} or right {u?}
interface predictions show spurious peaks which were not present in the original
function. In the case of the centered slope Eq. (5.15), one can show that this will
occur only if the left and right slopes differ by a factor of three or more. This
would be the real meaning steep gradienin the centered slope case.
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A way of preventing oscillations could be by enforcing thathbleft and right
predictions are in the interval limited by the left, respectively right point values.
This is equivalent of limited slopes

o™ = minmod (20, o, 20), (5.24)
whereo is the slope in a given cell. The limiters are constructed in such a way, as
to guarantee that the total variation of the numerical solution never increases. The
combined CFV plus limiter schemes are caltethl variation diminishing(TVD),
as they do not allow spurious oscillations.

The TVD methods become only first order accurate near an extrema due to
the limiters. There exist other limiter methods that are essentially non oscillatory
(ENO) and allow for the variation to grow as long as it is bounded by an exponen-
tial. These methods are called total variation stable.

5.3 Discussion

We presented some of standard techniques currently used in Numerical Relativity
in order to solve the discretized Einstein equations. One commonly employs the
Method of Lines, where the spatial derivatives are provided by FD or FV methods
and the time integration is performed using Runge Kutta methods.

The main topic of this chapter refers to FV methods, in particular the CFV
algorithm developed by the Palma group. This algorithm is the first one in the
class of FV methods which allows third order accuracy by only piece-wise linear
reconstruction. It leads also to a generalized dissipation algorithm, which can be
successfully used in combination with FD methods.

This CVF algorithm used in combination with positive-coefficients RK meth-
ods, for example the third order RK (Appendix 9.4), ensures that the monotonicity
properties of the basic evolution step will be preserved by the resulting strong sta-
bility preserving algorithm (SSP). This nice property has though a disadvantage,
namely it imposes a limit on thAt in order to preserve monotonicity Eq. (5.23).

In contrast, when one uses the FD methods for space discretization, the basic time
scheme is limited only by stability, not monotonicity. Moreover, the RK with non-
positive coefficients (for example the fourth order RK) used in combination with
the FD algorithms allows larger time steps.

The stability issues presented in this chapter, based on monotonicity results,
are valid only when applied to flux conservative systems. This is not entirely our
case, as the systems used in Numerical Relativity contain also source terms. These
terms do not belong to the principal part, so the positivity of the flux terms ensure
some form of stability. Nevertheless, the analogy with Fluid Dynamics is only
approximative and the use of slope limiters is a risk, as we could be removing



5.3 Discussion 85

from the flux part some features that are needed in order to eosape the source
part.

Our experience with the vacuum Einstein equations, based on numerical tests,
shows that more robust simulations are obtained when the limiters are switched off
and that the numerical dissipation built in the proposed CFV method [23] is suffi-
cient to control the high frequency modes and deal with steep gradients. Alterna-
tively, one can use the adaptive dissipation algorithm variant [24], in combination
with the standard FD methods.






Chapter 6

Black Hole Simulations

The study of black holes (BH) played for a long time a central role in Numerical
Relativity. This particular types of spacetime are the simplest models of gravitat-
ing bodies in General Relativity, as they represent vacuum solutions of the Einstein
equations. However, the numerical evolution of BH spacetimes implies complica-
tions associated with the presence of horizons, singularities and non-trivial topolo-
gies.

Black holes form starting from regular initial data, as they represent the final
state of the gravitational collapse of compact objects, like supernova core collapse
or neutron stars collisions. A problem of special interest in General Relativity
is that of binary black hole systems, which are considered to be one of the most
powerful sources of gravitational waves.

In this chapter, we consider different issues related with the numerical evolu-
tion of black hole spacetimes. The techniques for dealing with the BH singularity,
steep gradients formed in normal coordinates, and horizon location, are presented
in the context of a single black hole.

This chapter consists of two parts. The first part concerns the evolution of a
Schwarzschild BH in spherical symmetry. We study the approach to the stationary
state using the '1+log’ slicing and the wormhole puncture technique for dealing
with the BH singularity. The central finite volume (CFV) methods presented in
Chapter 5 are employed for dealing with the steep gradients which arise in a BH
evolution with zero shift. We perform a comparison between our CFV scheme and
the standard finite difference (FD) method plus Kreiss Oliger (KO) dissipation,
and study the behavior in time of the convergence factor across the numerical grid,
inside and outside the apparent horizon.

The second part extends our study to a 3D Schwarzschild BH evolution. We
consider two approaches for dealing with the BH singularity, namely the puncture
technique and scalar field stuffing, and provide numerical evidence that they have
a similar approach to the stationary state, in the context of normal coordinates
and '1+log’ slicing. We prove the efficiency of our CFV method and generalized

87
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dissipation algorithm in 3D simulations.

6.1 Black Hole in Spherical Symmetry

In this section we address problems related the evolution of a Schwarzschild black
hole in spherical symmetry.

In spherically symmetric spacetimes the equations of motion are greatly sim-
plified and the number of variables that must be evolved is significantly reduced.
Therefore it is relatively easy to study numerically the system, compared to three
dimensional simulations. Using high resolution is not a restriction, even without
employing complications related with mesh refinement (reflections arising from
refinement boundaries, interpolation between meshes). At the same time, of all
the symmetries that could be imposed to reduce the field equations to a set of par-
tial differential equations in one space dimension and time, spherical symmetry
is clearly the most appropriate for the study of isolated, gravitationally compact
objects.

6.1.1 Puncture Initial Data

The initial data for the typical puncture simulation is a black hole with a wormhole
topology Fig. (6.2). As we follow the coordinates toward one of the black holes,
we do not reach the black hole’s singularity but instead pass through a wormhole
to another exterior space and find another asymptotically flat region.

We consider such a puncture data in the form of the Schwarzschild metric in
isotropic coordinates, where the line element takes the form

2 4
ds? = — <%> dt? + <1 + %) (dr?® +r?dQ?), (6.1)

anddQ? = df? + (sin6)2d¢?. The isotropic radial coordinateis related to the
Schwarzschild radial coordinate (area radiusyby- /ggs-

One can notice thak — oo for both large and small, so the isotropic coor-
dinater does not reach the physical singularityfat= 0. There is a minimum of
R =2M atr = M/2. The two spaces are connected by a wormhole with a throat
at R = 2M. The pointr = 0, which represents the second asymptotically flat end
is referred to as the puncture.

Applying a coordinate transformation of the type

M
r =S exp(n),

one can obtain the form

ds® = —(tanhn)2dt? + 4M?(cosh n/2)* (dn?* + dQ2). (6.2)
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Figure 6.1 Vertical section through an embedding diagram of a two-dimensional sliee (
const.,0 = 7/2) of the Schwarzschild solution. The grey plot corresponds to the diagram
attime = 0, rescaled by a factor of 10, and the black oneiate = 100M. A wormhole
connects the two asymptotically flat ends. Notice how the throat of the wormhole stretches in
time forming a cylinder with radiu® ~ 1.3M.

This choice aids in pushing the outer boundaries far from the (dynamical) region
of interest, as an evenly spaced gridjinorresponds to a geometrically increasing
spacing inr,
dr = rdn.

In these logarithmic coordinates the minimal surface is located=ab.

This type of initial data can be viewed as a wormhole connecting two asymp-
totically flat regions, where the isometry of the two sides of the wormhole is ex-
pressed by the reflection symmetry

n< -0
Fig. (6.1). Numerical simulations can thus be restricted to positive valugsud
one can use the reflection property in order to set proper inner boundary conditions
at the throat.
A very useful gauge-independent quantity in spherically symmetric spacetimes

is the mass aspect function, which approaches the ADM mass-asc. It can
be computed in Schwarzschild coordinatés R), where the metric has a form

-1
ds? — — (1 - %) dT? + (1 - %) dR? + R?d0?,
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2M connects the two asymptotically flat ends.

Schwarzschild solution. The distance to the rotation axi3.i$» wormhole with the throat at

Figure 6.2 Embedding diagram of a two-dimensional slicde € 0,0 = =/2) of the

R

Schwarzschild solution. The distance to the rotation axiB.isThe throat of the wormhole

Figure 6.3, Embedding diagram of a two-dimensional slice 100,60 = =/2) of the
stretches, forming a cylinder with radids~ 1.3M.
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and the constant M is the ADM mass of the system. Considerirgeametrical
invariant the square of the gradient of the areal radius,

VJNWR:QMVJN%R:QMW%RVRR:1—%?,
the mass can be defined,
A4:§u—g%@3@3y
In our coordinates it can be calculated as
M(tn) = YU 4 (K2 — (D, 1), (6.3)

whereDng" = % ngg". The mass aspect function provides the mass inside a sphere
of radiusr at a fixed timet. It must be constant for a Schwarzschild spacetime in
any coordinate system, so it can be very useful in checking the accuracy of the
numerical simulations.

One can track the position of the apparent horizon using its definition, namely
a two-surface where outgoing light rays have zero expansion,

VP + KpgitPid — K = 0. (6.4)

7 is the outgoing unit normal, normalized @%7;, = 1 and
N
N

with n;, = x,6;P. In spherical symmetry, a simple calculation leadsito =
Vg8,*. Then the location of the minimal surface can be calculated in this case
as the area where

ng =

F(n,t) = 2(V/g" Dy’ — K4%) = 0. (6.5)

6.1.2 Numerical Specifications and Gauge Choice

We perform numerical simulations with the Z3 system in spherical symmetry (see
Appendix 9.6.1 for the complete set of evolution equations). The free parameter
that couples the energy constraint in the evolution equation for the extrinsic curva-
ture isn = 1 (see Chapter 3). Similar results can be obtained with other values,
for examplen = 4/3, which leads to a system equivalent to a first order in space
variant of the BSSN, without the conformal decomposition.

The time evolution is performed with a third order Runge Kutta algorithm
(Appendix 9.4). We use for spatial discretization both finite difference plus Kreiss-
Oliger dissipation, and central volume methods (Appendix 9.5). The Courant fac-
torisC' = 0.5.
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Our evolution domain extends tp = 10M (r ~ 11000M). The treatment
of the boundaries is settled through a simple and stanglaodt pointtechnique.
In this approach, one populates the missing points at the boundary by copying the
time variation of the nearest neighbor, for every evolution variable.

The physical singularity associated with the black holes is not present in the
initial data, as our coordinates stop at the thrgat=(0 corresponds to = M /2),
but it will be rapidly approached during the evolution, unless we choose a sin-
gularity avoiding condition. We choose as gauge conditions a slicing from the
Bona-Masso family Eq. (2.28) witli = 2/«, and normal coordinates Eq. (2.29).
The initial value of the lapse is = 1.

6.1.3 Numerical Results and Comparison

The wormhole Fig. (6.2), can be pictured in an embedding diagram of a two-
dimensional slicetfme = const.,0 = 7/2) of the Schwarzschild solution Fig.
(6.1). Initially, the throat is located @& = 2M.

We evolve the initial data using a foliation of the type,

O = —2aK.

This can be viewed as an asymptotically maximal slicing condition, as it leads to
a time independent geometry that is maximally sliced for= 0 the lapse does

not evolve). During the evolution, the slices go the stationary '1+log’ solution.
The throat stretches into an infinitely long cylinder with radiis= 1.31241M,
connecting the two asymptotically flat ends. The behavior illustrated in Fig. (6.3)
is in agreement with the one described in [69] for the wormhole geometry.

Performing long term simulations (up to 2000M) in this setting is a challenging
task, as the numerical methods have to deal with the steep profile of the lapse
function. Fig. (6.4) presents the lapse computed with our second and third order
CFV methods. The use of a higher order method leads to a steeper profile, the
same effect which appears by increasing the resolution, as the numerical solution
approaches the exact one.

A comparison between the CFV methods and the FD plus KO dissipation,
leads to the conclusion that the FD methods can not deal with steep gradients for
longer times. Even though the code does not crash, the FD plots in Fig. (6.4) show
that the numerical solution at 1000M has developed very large errors.

The lowest resolution used for our CFV method, that allows us to re@gh/
in this 1D BH simulations, iglz = 0.1. This is almost double than the minimum
resolution required by the FD methods in the same test. Even though the simula-
tion is performed in a low resolution grid, the profiles look smooth without the use
of slope limiters.

Studying the propagation speed profiles in Fig. (6.5), one can notice that the
maximum gauge speed decreases with time, as the lapse goes to zero in the interior
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Figure 6.4. lllustration of the Z3 lapse as a function of theoordinate, for a Schwarzschild
black hole simulation in spherical symmetry. The plots represent the collapse of the lapse at
time = 50M and time = 1000M. Upper Panel: The lapse function is computed in sim-
ulations using the 2nd order CFV method, resolutian= 0.1 (continuous grey plot) and

dz = 0.05 (dashed grey plot), and the 3rd order CFV method, resolutior- 0.1 (dashed

black plot). Lower panel: The lapse function is computed in simulations using the 2nd order
FD method (grey plot) and the 4th order FD method plus 3rd order dissipation (black plot).
Both simulations were performed in a resolutién = 0.05, using 3rd order Kreiss Oliger
dissipation withc = 0.02.
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Figure 6.5. Upper panel: lllustration of the maximum gauge spagdf(«)g"" as a function

of the n coordinate, in a Schwarzschild black hole evolution using the '1+log’ slicing. The
profiles are presented atme = 0 (black plot),time = 50M (dark-grey plot) andime =

100M (light-grey plot). Lower panel: lllustration of the lapse function and apparent horizon
as a function of the) coordinate, in a Schwarzschild black hole evolution using the '1+log’
slicing. The dashed plots represent the collapse front of the lapse and the vertical lines the
position of the apparent horizon, &tne = 50M (black plots),time = 100M (dark-grey
plots),time = 1000M (light-grey plots).
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of the black hole. This feature appears because of our chbieglial coordinate.

A consequence is the fact that the Courant condition becomes less restrictive and it
allows for bigger time steps. However, we prefer to maintain the initial time step,
in order to have an extra safety factor.

6.1.4 Convergence and Error

_ 10
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Figure 6.6. lllustration of theL.-norm of the error in the mass, plotted on a logarithmic scale
as a function of time. Left panel: The dark-grey plot correspond to a simulations using the
2nd order FD algorithm without dissipation, which crashes aragund: = 100M. The light-

grey plot corresponds to the 2nd order FD method plus 3rd order Kreiss Oliger dissipation and
the black plot to the 2nd order CFV method. Right panel: The dark-grey plot corresponds
to a simulation using the 4th order FD algorithm without dissipation, which has the smallest
errors, but crashes arountine = 80M. The light-grey plot corresponds to the 4th order FD
method plus 3rd order accurate Kreiss Oliger dissipation, and the black plot to the 3rd order
CFV method.

We monitor the behavior of the error in the mass, by plottingZiherorm of
the difference between the computed and the exact mass as a function of time Fig.
(6.6). One can notice that the smallest errors correspond to the standard second
order FD algorithm. However, this simulation crashes araiinc = 100M, after
developing high frequency noise. In long runs, ugitae = 1000M, the second
order CFV method shows significantly smaller errors than the second order FD
algorithm plus third order Kreiss Oliger dissipation. A correct comparison can be
performed, as all three schemes are second order convergent Fig. (6.7).

We perform a similar comparison between thg-norms of the mass error
function obtained with the 3rd order CFV algorithm and the 4th order FD method,
both with and without 3rd order Kreiss Oliger dissipation. The lowest errors cor-
respond to the standard 4th order FD method, which later develops high frequency
oscillations and crashes aroutighe = 80M. The 3rd order CFV algorithm leads
to accurate long term simulations, as we can observe in Fig. (6.6).
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Figure 6.7. lllustration of the convergence factor in the mass, as a function of time. The
convergence factor is calculated using fhenorms of the differences between the masses at
three resolutiondx = 0.05, 0.025, 0.0125. Left panel: The convergence plots correspond to
simulations using the 2nd order (grey dots) and the 3rd order CFV methods (black dots). Right
panel: The convergence plots correspond to simulations using the 2nd order FD method (grey
dots) and the 4th order FD method plus 3rd order Kreiss Oliger dissipation (black dots).

As the leading error order in the 4th order FD plus 3rd order KO scheme is
given by the dissipation terms, one could in principal lower the viscosity coefficient
in order to obtain more accurate results. However this coefficient can be modified
only in certain stability limits depending on the specific simulation. In our case,
lowering more the viscosity coefficient would result in the appearance of high
frequency noise, which leads to premature code crashing. This error comparison
does not depend on the resolution, as both schemes show third order accuracy,
proven by the convergence tests in Fig. (6.7).

The need to employ dissipation could be avoided by increasing the grid reso-
lution in order to solve the steep profile of the collapse front. This way, one can
obtain long evolutions depending on the available computational power. However,
this is not an option in 3D, where we require a more efficient management of the
computational resources. Then we are forced to appeal to dissipation, either the
one intrinsically built in the CFV methods, or the artificial one that is currently
used in combination with the FD methods.

The effect of the dissipation is damping the sharp features specific to the high
frequency noise. One can get away with solving the collapse front in a limited
resolution, but the price to pay is more numerical error. The adaptive viscosity built
in the CFV method provides a compromise between accuracy and computational
efficiency.

The convergence plots are presented early in the evolution {tmniil = 50M),
as at later times large errors develop the inner zones, for both CFV and FD simula-
tions. The reason is not the failure of the algorithm, but it is rather a consequence
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Figure 6.8. lllustration of the local convergence factor in the Mass, as a function ofj the
coordinate, in a simulation using the 3rd order CFV method. The grey plots correspond to
the difference between the middie: = 0.025 and high resolutiongz = 0.0125, while

the black plots represent the rescaled difference between the eharse0.05 and middle
resolutionsdz = 0.025. Upper panelst{me = 10M): A convergence factor of 3 is obtained

in the interior BH region where the dissipation terms are active (left panel), and a factor of 4 in
the outer region where the dissipation parameter is close to zero (right panel). Middle panels
(time = 50M): The convergence factor starts downgrading to a value of 2.7 in the regions
close to the apparent horizon (left panel), while keeping a value of 4 in the outer region (right
panel). Lower panelsi{me = 100M): The convergence factor drops to a value of 1.6 in the
regions close to the apparent horizon (left panel), while keeping a value of 4 in the outer region

(right panel).
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of the large errors in a highly nonlinear context. Furtheestigation indicates a
downgrade of convergence around the collapse front, while the outer region keeps
the proper convergence rate Fig. (6.8). Convergence is lost both inside the ap-
parent horizon (AH) and in the outer points close to the AH. Using the '1+log’
singularity avoiding slicing, the collapse front of the lapse function coincides with
the position of the AH, Fig. (6.5). So the downgrade of the convergence factor at
the location of the AH can be seen as an effect of the numerical method dealing
with steep gradients.

The outer boundary also shows a fluctuation in the convergence order, but this
problem remains localized in few boundary points and does not extend throughout
the domain. As the physically relevant part of the spacetime is the outer region,
this partial loss of convergence is not considered problematic. A similar behav-
ior appears when using the FD plus KO dissipation [12], and it indicates that the
wave extraction zone should be located away both from the outer boundary and
the collapse front.

6.1.5 Discussion

The numerical tests presented in this section show that our CFV algorithm per-
forms well even at low resolutiongif = 0.1), which is an advantage that the
other standard FD methods can not offer. However, at low resolutions the perfor-
mance of the system depends on the way the system is written. More explicit, if
one uses the system with all indices covariant, the results obtained are quite differ-
ent than the ones obtained with the same system, but written with mixed indices.
In 1D simulations, one always has enough computational resources to improve
resolution and show the equivalence of the two approaches. This is not the case in
3D, at least not in single grid numerical simulations.

Performing a comparison between different numerical techniques currently
used, we showed that our CFV numerical method allows for longer and more
accurate evolutions. The 1D spherically symmetric case provides just the initial
step in setting up numerical methods suitable to address the evolution of the full
Einstein equations [23, 54].

We stress the idea that these CFV methods are useful in evolving smooth so-
lutions of quasi-linear strongly hyperbolic systems, as the full non-linear Einstein
equations in vacuum when written in flux conservative form. Although the main
motivation of this work is to present techniques for the numerical simulation of the
Einstein equations, the methods presented could be applied to any system of this
form.

Moreover, in vacuum cases, one can use the CFV method in the form of FD
plus the adaptive dissipation algorithm (presented in Section 5.2.3). As long as
one does not require the use of limiters, the two approaches are equivalent and can
be applied even to systems implemented in a non flux-conservative form.
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6.2 Black Holein 3D

One of the most important problems when dealing with black holes spacetimes
is the presence of singularities, where the geometric quantities become infinite.
The physical singularity can be dealt with by using different techniques like ex-
cision, puncture and stuffing. Excision consists in cutting out a region inside the
black hole apparent horizon, in a consistent way. As this is a rather numerically
than analytically challenging task, we will focus in the following on the other two
approaches.

In the puncture approach, one of the asymptotically flat regions is compact-
ified, so that its spatial infinity is transformed into a single point. The puncture
data is smooth everywhere, except the metric factor, which diverges near the sin-
gularity. However, if one prefers to deal with non-singular initial data, one can
use the stuffing technique and replace the vacuum interior of the black hole by a
singularity-free matter solution.

In this section | will present an analytical and numerical comparison between
the two approaches, in the context of a 3D Schwarzschild black hole evolution in
normal coordinates.

We perform numerical simulations using the Z4 system, with the adjustments
presented in Subsection 3.1.1, which turned out to be crucial for long-term sta-
bility. Our gauge choice is a singularity avoiding slicing condition and normal
coordinates, namely

oo = a2f(a) (K —mb),
(B = 0.

We choose a value ofi = 2, as the evolution equation for the combinatidg —

20) corresponds to the BSSN evolution equationfarThe gauge parameter is set

to f = 2/«, the most common choice in BH simulations with the BSSN system,
due to its strong singularity avoidance properties. The behavior of the system with
various choices of gauge is discussed in detail in the Chapters 8 and 9.

6.2.1 Scalar Field Stuffing

6.2.1.a Initial Data

We consider as initial data the standard wormhole puncture metric Eq. (6.1), for
which the interior region is isometric to the exterior one. Then the spatial part of
the line element in isotropic coordinates can be written as

di* = *8;;dx'da? (6.6)

wherey = 1+ 2L, M is the mass and = /22 + y2 + 22. The Schwarzschild
radial coordinateR is related with the isotropic radial coordinate By= )°r. The
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Figure 6.9. Vertical section through an embedding diagram of a two-dimensional slice
(t = const.,0 = 7/2) of the Schwarzschild solution with scalar field stuffing. The black
dashed plots correspond to a scalar field given by Eq. (6.15), and the grey continuous plots to
Eq. (6.19). The plots are presentediabe = 0, rescaled by a factor of 5, anéine = 100M.

Notice the smooth matching in the initial data at the thi@at 2M. The second asymptoti-

cally flat end has been replaced by a singularity-free matter solution. At later times a cylinder
with radiusR ~ 1.3M forms and the behavior is similar to the one presented in Fig. (6.1).

valuer = M /2 marks the location of the apparent horizon and 0 is the image
of space infinity.

Our numerical test are based on the 'wormhole’ type of puncture data for black
hole evolutions, where the singularity in the conformal factogis- 1/r. The
typical choice in current black hole evolutions is the 'trumpet’ data, where the sin-
gularity is mildery) ~ 1//r [69]. However, most of our simulations are following
the stuffed black hol@approach [70], where we match a scalar field in the interior
BH region, such that the metric becomes regular inside the horizon Fig. (6.12).
The procedure is described in the following.

6.2.1.b Matter Terms

The stress-energy tensor associated to the 'stuffed’ scalar field can be written as

T = buts — (57 606,), (6.7)
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Figure 6.10. Embedding diagram of a two-dimensional slice £ 0,60 = w/2) of the
Schwarzschild solution with scalar field stuffing. The location of the throat 8 at 2M
and the distance to the rotation axisis The second asymptotically flat end, present in Fig.
(6.2), has been replaced by a singularity-free matter solution.

Figure 6.11 Embedding diagram of a two-dimensional slige=€ 100,60 = x/2) of the
Schwarzschild solution with scalar field stuffing. An infinitely long cylinder with radius:
1.3M forms and the behavior is similar to the one presented in Fig. (6.3).
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where ¢, = 0,¢. The scalar field can be decomposed in spatial and normal
components as follows

b= 00, b=t = (b~ Py,

Performing a 3+1 decomposition of Eqg. (6.7), and using the definitions Egs.
(2.20) - (2.22), we obtain the componentsIgf, in terms of the scalar field:

1 7
T = §(¢n2 + (bp(bp + %¢p¢n)7
Si = ondi,
1 7
Sij = ¢ig; + §gz‘j(¢n2 — oy — g—a%%)-

These matter terms enter in the sources of the Einstein field equations (2.10).

6.2.1.c Scalar Field Evolution Equations

An evolution equation for the scalar field is given by the stress-energy tensor con-
servation Eq. (2.8). This leads to a scalar wave equation,for

1
Oo = ﬁﬁu[\/gg“”(by] =0. (6.8)

whereg is the determinant of the spacetime metric.

A first order version of the flux conservative evolution equations can be ob-
tained by considering the first derivatives = 9;¢ and¢; = J.¢ as independent
guantities,

Ahdi + Oi[—d] =0,
P
OFs + OIVEP S, o] =0, 69)

whereFy, = —3@(@ — (P¢,). The principal part of the matter evolution system
is fully decoupled from that of the field equations.
6.2.1.d Matching Technique

The initial data must satisfy the energy and momentum constraints Egs. (3.5, 3.6),
wheref andZ; are set to zero. In the time symmetric cdsg = 0, the constraints
translate into

R = 167, (6.10)
0 = ondi (6.11)
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Figure 6.12. lllustration of the initial data for a Schwarzschild black hole in isotropic coor-
dinates. The black dashed curves correspond to a scalar field matching given by Eq. (6.15)
and the grey continuous ones, by Eq. (6.19). Left panel: The metric compgpnenh the

x-axis. Note the smooth matching in the Schwarzschild metric between the interior region,
which contains the scalar field, and the exterior region. The matching pointHsi/2,
respectivelyr = 0.5 in this figure. Right panel: The scalar field varialdlg on the x-axis.

The momentum constraint Eq. (6.11) can be satisfied by considéritogbe zero
everywhere on the initial time slice, while the energy constraint leads to a condition
for the time component of scalar field.

In order to calculate the energy constraint Eq. (6.10), we consider the line
element Eq. (6.6) withn = m(r). We assume a constant mass value for the black
hole exterior, such that the energy constraint will be satisfied-fer 0. In the
interior region, we choose the following form for the second radial derivative of
the mass

m” (r) = p(1 — cos(dnr/M)), (6.12)
wherey is a constant. Imposing matching conditions at the center and the throat,
m=m"=0, (6.13)

r =

m =M, m' =m" =0, (6.14)

SIS

one can calculate the integration constants and ob#air).
Then the metric factor takes the form

4 — (8/M)(r? )2 + (M/(4m))?(cos(4mr /M) — 1))

v=1+ , (6.15)
2r
and the Laplacian of can be written as
_ 1 2 0N m”(T‘)
Ay = 50, () = = (6.16)
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On the other hand, from the energy constraint, where therdeathenergy density
isT = (¢¢/a)?/2 and K = 0 initially, one can write in the conformally flat case,

A = —27°. (6.17)

Using the two equalities for the metric factor, the initial data for the time derivative
of the scalar field can be computed as

or = 2a\/1 — ;O:EZZ/M) (6.18)

The initial data off, is presented in Fig. (6.12).
We present also an alternative scalar field initial data, for later comparison of
numerical results. The mass can be chosen as

21 [ 2r 549 (2 6 15 /2r 7
M1+ (=1 il (B el (e
wor=ae |12 (o) = 2 () 2 ()]

(6.19)
such that the matching conditions Egs. (6.13), (6.14) are satisfied.

6.2.2 Black Hole Evolution
6.2.2.a Numerical Setting

We performed numerical simulations in an uniform grid, with resolutibns= 0.1
anddx = 0.05, boundaries atOM and20M (no mesh refinement). We use the 4th
and 6th order centered FD methods, in combination with the corresponding order
adaptive dissipation algorithm (derived from our CFV method, Section 5.2.3). The
time integration algorithm is a 3rd order Runge Kutta method (Appendix 9.4).

The position of the apparent horizon can be calculated using Eq. (6.4) written
as

gP10png — 20 Digpg®?g”' + 7y Dper g g7 + KpegPg¥iin; — K = 0,

with y
gkk 1 Dk”nknmj

ViplggPl  npngght  (nynggPe)3/2
Considering just the x-axis, where the normal is definefl,as- (\/%, 0,0) and
n, = (z,0,0), one can write the equation in a simple way,

gP(Iapﬁq —

9"+ 9% | Dy d” 99" Dipgdg"™  Dpigg" 9" | Kpeg" 9"
NN N g=

This formula will be used to compute the apparent horizon location in our numer-

ical simulations.

K =0.
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6.2.2.b Numerical Results

The evolution of the black hole initial data presented in the previous section, can be
viewed in an embedding diagram of a two-dimensional sliée.¢ = const.,0 =

7/2) of the Schwarzschild solution Fig. (6.9). The singularity- at 0 is replaced

with a regular solution. The matching of the scalar field initial data is done at the
throatR = 2M. At later times, a cylinder with radiuB = 1.31241M is formed,
following an evolution similar to the one described in Fig. (6.1). Even though
there is a difference between the initial slices in Fig. (6.9), as we use different
scalar fields, the evolution shows an identical behavior.

Our observations are in agreement with the study presented in [69], where
the numerical evolution of "1+log’ foliations of the Schwarzschild solution is dis-
cussed in the context of the puncture method. We conclude that the behavior of
standard Schwarzschild data in the *1+log’ gauge is generally described by Fig.
(6.9), whether one chooses to deal with the singularity by employing the puncture
technique or one appeals to any scalar field content.

This behavior is expected, as the initial profile of the scalar field is matched
inside the apparent horizon and it remains confined in the interior black hole region
during the evolution. This can be noticed in the energy density profiles in the
right panel of Fig. (6.13). In the left panel of the same figure, one can observe
the collapse front of the lapse and the apparent horizon. As the gauge speed is
ay/ f(a)g®, with f(a) = 2/, the upper part of the collapse front moves faster
then the apparent horizon, which travels at the speed of dighf®*.

The dynamics of the lapse function in a Schwarzschild black hole evolution
with scalar field matching can be viewed in Fig. (6.14). We notice that higher
order methods lead to steeper profiles and slower propagation of the collapse front.
The differences in the front propagation speed clearly grow in time, although the
plot att = 40M is affected by the dissipative effect of the boundaries. This effect
of steeper profiles was present also in our simulations in spherical symmetry, and
it does not create stability problems. We can perform long term simulations, until
the collapse front gets out of the computational domain.

We present also a plot of the lapse function obtained in a simulation using the
third order algorithm Fig. (6.14), with double resolutidm = 0.05 in a smaller
computational domain of0A/. The position and slope of the collapse front are
similar to the ones obtained using the fifth order algorithm, with a resoldtioa
0.1. This means that the accuracy of the numerical simulation can be significantly
improved by employing higher order spatial discretization schemes.

Note however that higher order algorithms are known to be less robust [71]. As
the profiles get steeper, the risk of under-resolution at the collapse front increases,
so the minimum resolution required by a higher order algorithm is more expensive
than for the minimum resolution for lower order methods. In this case, the fifth
order algorithm is a convenient choice for #the = 0.1/ resolution in isotropic
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Figure 6.13 Upper panel: lllustration of the Z4 lapse function on the x-axis, in a 3D
Schwarzschild black hole evolution with scalar field stuffing. The dashed plots represent
the collapse front of the lapse and the vertical lines the position of the apparent horizon, at
time = 1M (black plots),time = 10M (dark-grey plots)time = 20M (medium-grey
plots), time = 30M (light-grey plots). Lower panel: Illustration of Z4 energy density on
the x-axis, in a 3D Schwarzschild black hole evolution with scalar field stuffingpat = 0

(black plot),time = 1M (dark-grey plot) andime = 10M (light-grey plot).
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Figure 6.14. lllustration of the Z4 lapse function on the x-axis, in a 3D simulation of a
Schwarzschild black hole with scalar field stuffing and '1+log’ slicing. Upper panel: The
collapse of the lapse function is presented frame = 10M to 40M in intervals of 10M,

in a simulation with resolutiodz = 0.1. The continuous plots correspond to a boundary set

at 10M and the dashed plots, a0M/. Lower panel: The collapse of the lapse function is
presented atime = 20M and40M, in a simulation with resolutio@z = 0.1, using 3rd

order (dashed grey plot) and 5th order (dashed black plot) methods. Notice that the higher
order method leads to a slope steepening and a slower propagation of the collapse front. The
same effect is visible when increasing the resolutiodate= 0.05 (continuous grey plot).
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coordinates.

A similar evolution, using the puncture data, is presented in Fig. (6.15). One
can notice that the two collapse fronts are almost identical, so the success of the
simulations does not depend crucially on the treatment of the singularity. The key
ingredients are most probably the numerical methods employed and the analytical
properties of the system.
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Figure 6.15 lllustration of the Z4 lapse function on the diagonal, in a 3D Schwarzschild
black hole evolution, with resolutiodiz = 0.05. The collapse of the lapse is presented from
time = 10M to 30M in intervals of10M/. The black plots correspond to an evolution with
scalar field stuffing and the grey plots to a puncture evolution.

One can notice that our isotropic simulations are limited by the vicinity of the
boundary. We appeal to the space coordinate freedom, switching to logarithmic
coordinates, defined as

r = Lsinh(R/L),

where R is the new radial coordinate ardthe length scale factor. We perform
long-term numerical simulations with = 1.5M, such thatR = 20M in these
logarithmic coordinates correspondsito= 463000M in the original isotropic
coordinates.

The collapse front is safely away from the boundary, even at late times Fig.
(6.16). We stopped the simulationfat 1000 without any sign of instability.
This provides a new benchmark for Numerical Relativity codes, namely a long-
term simulation of a single black hole in normal coordinates, without excision. It
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shows that a non-vanishing shift prescription is not a réguisr code stability in
black hole simulations.

20

Figure 6.16 lllustration of the Z4 lapse function on the xy-plane, in a 3D Schwarzschild
black hole evolution with scalar field stuffing. The collapse of the lapse is presertedeat
1000M, with resolutiondz = 0.1. Only one of every ten points is shown along each direction.

6.2.3 Discussion

In this chapter, we presented the first long term simulation of a Schwarzschild
black hole, with singularity avoiding '1+log’ gauge in normal coordinates with-
out excision. We developed a geometrical picture of the slicings approaching the
stationary state, for situations where the treatment of the singularity involves both
scalar field stuffing and the puncture technique.

Our system is based on a first order flux conservative version of the Z4 for-
malism (Section 3.1.1), that is adjusted for dealing with constraint violations. The
implementation uses a family of robust, cost-efficient, finite difference adaptive
dissipation algorithms (Section 5.2.3).

In a similar setting, the simulations performed with the BSSN system are re-
ported to crash arountd= 400 [72]. The success of the BSSN in long term dy-
namical simulations of a single black hole without excision, relies completely on
a specific combination of the '1+log’ and 'Gamma-driver’ gauge conditions. The
choice of lapse is understandable, as dealing with the collapse singularity, without
the use of excision, requires a singularity avoiding slicing. But this a property of
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the time coordinate, which should be independent of the prefcription. In the
spirit of General Relativity, we expect a single black hole numerical code to work
also in normal coordinates.

A further comparison with the old second order Bona-Masso formalism [73],
shows that the steep profiles produced by slice stretching (radial expansion) could
be evolved only by employing FV methods with slope limiters. Our numerical
method is an efficient CFV algorithm, which does not require characteristic de-
composition, it is easy to implement and not expensive in terms of computational
costs. As the limiters are not required in the vacuum case, the method is compara-
ble with a finite difference plus adaptive dissipation algorithm.

On an analytical level, both the BSSN and the Bona-Masso require a conformal
decomposition of the spatial metric and trace-cleaning (the trace of the extrinsic
curvature is set to zero). The numerical experience with the Bona-Masso system
shows that spurious numerical trace modes arise in the trace-free part of the ex-
trinsic curvature [73]. In our Z4 simulations, both the plain metric and extrinsic
curvature can be used without any additional trace cleaning mechanisms.

The numerical results show that the Z4 implementation has a very good perfor-
mance not only in the standard Numerical Relativity tests (Chapter 4), but also in
black hole simulations [54], using both scalar field stuffing and the puncture tech-
nique. The code behaves well with different slicing conditions from the '1+log’
family and is not especially tuned for normal coordinates, as we will present in
Chapter 9 simulations with non-vanishing shift. However, our numerical simula-
tions require further technical developments, like improving the boundary treat-
ment and using mesh refinement techniques.



Chapter 7

Boson Stars

Dark matter and dark energy are believed to account for more %%nof the

mass in the universe. The existence of dark matter was postulated since 1933, by
astronomers who observed that distant galaxies must be held together by a huge
gravitational pull caused by some invisible form of matter. It gained the name
"dark matter” because it is undetectable by its emitted radiation, but its presence
can be inferred from gravitational effects on visible matter.

The observed phenomena which imply the presence of dark matter include the
rotational speeds of galaxies, orbital velocities of galaxies in clusters, gravitational
lensing of background objects by galaxy clusters and the temperature distribution
of hot gas in galaxies and clusters of galaxies. Dark matter also plays a central
role in structure formation and galaxy evolution, and has measurable effects on
the anisotropy of the cosmic microwave background. One of the most convincing
evidence comes from the observations of the rotational curves of galaxies. These
usually exhibit a characteristic flat behavior at large distances [74].

Even though direct detection of dark matter has not been confirmed yet, there
are promising detections which lead to the believe that dark matter is more then a
theoretical concept. Recent observations [75] report an excess of galactic cosmic-
ray electrons at high energies which could arise from (annihilation of) dark matter
particles. A possible laboratory detection of dark matter particles hitting the Earth
has been announced this year by the DAMA collaboration [76]. Even though sci-
entists belive that this is not just a statistical fluke, the result should be confirmed
by other research groups.

Determining the nature of the missing mass in the universe is one of the most
important problems in modern cosmology and particle physics. A large number of
different particles have been proposed as candidates for dark matter. We focus on
scalar fields dark matter models, in which the particle is a massive spinless boson.

The boson particles can collapse into the same quantum state of the gravita-
tional potential to form a Bose Einstein condensate. In these configurations, the
guantum effects become apparent even on a macroscopic scale. One of these Bose

111
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Einstein condensate is a compact gravitating object, namsaibstar. Boson stars
are solutions of the Einstein equations that describe a family of self-gravitating
scalar field configurations within General Relativity.

In this chapter we present boson stars evolutions performed with the Einstein-
Klein-Gordon system, using as initial data several complex scalar fields, following
the classical approximation. We show a brief description of how the initial data for
the mixed states is constructed, and study these models in relativistic evolutions.
The results are focused on two models. In the first one, we add a massless scalar
field perturbation to a model of ground configuration and follow the evolution in
order to see the effect of the perturbation on the stability of the configuration. In
the second one, we study the evolution of Mixed State Boson Stars (MSBS) under
perturbations, identify the unstable models and determine the final state of the
configurations. We analyze the coupling phase and the growth rate of the unstable
configurations, in order to find the separation between stable and unstable states.

7.1 Theoretical Aspects

Boson stars are self-gravitating scalar field objects, for which the gravity attraction
balances the dispersive character of the scalar field. The treatment of boson stars
follows two different approaches, the first settled by Kaup [77] and the latest by
Ruffini and Bonazzola [32]. The one developed in [77] is a completely classical
treatment with a massive complex scalar field which is minimally coupled to grav-
ity. The second one [32], also known as semiclassical limit, adopts a real quantized
scalar field though maintaining the geometry as a classical entity. It turns out that
the two approaches lead to the same self-gravitating system. Until now, the only
known stable boson stars are made of ground state scalar fields. The associated
mass density profiles decay exponentiallyras: oo, making it difficult to fit the

flat rotational curves of most galaxies.

We use a generalization of boson stars which was previously pointed out in
[32]. The idea is to consider a system of bosons which are not all in the ground
state, but formed by particles which are coexisting in different states. In this view,
the MSBS can be seen as a collection of complex scalar fields, one for each state,
coupled only through gravity.

Our study is focused on the properties of these mixed (ground-excited) state
configurations and their possibility to model dark matter in galaxy halos (see [33]
for a recent review). For a single boson star without self-interaction, the only
free parameters are the mass of the boson particénd the central value of the
scalar fieldp(r = 0), which determines the compactness of the object (ie, ratio
of total mass over radius) in adimensional units. There have been several attempts
to fit these parameters, with different levels of success. By allowing more general
MSBS, there are extra free parameters coming from the different fractions between
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the ground and excited states. These parameters changelyodh®motal mass,
but also the compactness of the final object. The extra degrees of freedom may
allow a better fit of the models to different galaxies.

An important point of our study is the stability of the models, which is a nec-
essary condition in order to be considered models of galaxy halos. A single boson
star in the ground state is stable against perturbations, if its mass is below a max-
imum allowed valuelf,,,..., result that has been shown both by analytical [78, 79]
and numerical [31] studies. On the other hand, a single boson star in the excited
state is unstable even fad < M,,.., since small perturbations drive the star ei-
ther to collapse to a black hole or to decay to the ground state. From these results
one could expect that the MSBS states are unstable, since they contain at least one
excited unstable state. However, our numerical results show that at least a subdo-
main of the solution space gives stable solutions. Roughly speaking, the ground
state produces a deeper gravitational potential which can be enough to stabilize the
excited state.

7.1.1 The Einstein-Klein-Gordon System

We consider a real massive scalar field withdifferent excited states, which is
equivalent to considering a collection &f complex scalar fields, one for each
state, coupled only through gravity.
In a curved spacetime, the dynamics of these MSBS can be described by the
following Lagrangian density,
2
). e

where¢(™ are the scalar fieldsy™ their complex conjugate, and(|¢(™|?) a
potential depending only g™ |2.

This Lagrangian gives rise to the equations determining the evolution of the
metric (Einstein equations) and those governing the scalar field behavior (Klein-
Gordon equations).

1

L= "6

N
1 _
ReYL [g“”@uqzb(")@,,qb(”) v (M,(n)
n=1

7.1.1.a The Klein-Gordon Equations

The variation of the Lagrangian (7.1) with respect to each scalardi&ldeads to
a set of Klein-Gordon equations, which are coupled through gravity,

Op™ = _av

(n)
= d|¢(")|2¢ . (7.2)

We restrict ourselves to the free field case where the potential takes the form

V(o™ [?) =m? ™2, (7.3)
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with m aparameter that can be identified with the bare mass of the field theory.
The complex scalar field can written as

¢ = o —igl,

¢ = o +igl,

where¢p, is the real partgp; provides the imaginary part anglis the complex
conjugate. A reduction to first order can be performed by defining as evolution
variables,

o = Vg,
Y
o = 0.
Then the Klein-Gordon system can be written for each fietd ¢() as
oo™ = avirrel, (7.4)
oo = ofavirel], (7.5)
ot = O laVhT ol + oV [2(Dye” + 1/)0f +
12/ B Ko o1 — m2h,, "), (7.6)

The matter Lagrangian is invariant under global U(1) transformations:
oM s g eiet™
This symmetry implies that there are a set of Noether currents, one for each field,
i oo _
JH = 5\/ _ggﬂ [¢ au¢ - ¢ 81/¢]7
satisfying the conservation law

V= %&L(\@J“) 0,

This law ensures the conservation of the charge den&ity J#n,, which can
be computed as

N=al® = 1 (p/6F — oRo).

Vv hT’f’
As discussed in [32], the Noether charge
N = /x/ﬁ]\? da® = 47r/ 2N/ hyrhgodr, (7.7)

can be associated with the number of bosonic particles.
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7.1.1.b The Einstein Equations

The variation of the action associated with the Lagrangian (7.1), with respect to
the metricg,;, leads to the well-known Einstein equations

R
R“V — Eg“l, == 87TT/.U/7 (78)

whereT),, is given by the addition of the single stress-energy tensors for each
scalar field, namely

N
T = Y Tu™, (7.9)

7,™ = {aM(Z;(n)au(b(n)jLam(n) ay@(n)}

>—\[\'>|r—tﬁ

— Sow [P +V (J61)]. (7.10)

The explicit form of the matter terms can be found in the Appendix 9.6.2.

A useful quantity for the analysis of the system is the mass. The problem of
finding a general definition for the total mass (or energy) of a system is a diffi-
cult challenge in General Relativity, mainly because the gravitational field energy
is not part of the energy-momentum tensor. However, for spacetimes which are
asymptotically flat, namely represent some isolated gravitating system in other-
wise empty and gravity-free infinite space, the ADM mass can be well-defined,

[
Mapm = 167 TILHOlO 9"10q9pk — akgpq]deSa

where N™ = +/h"§," is the unit outward normal to the sphere. In spherical
symmetry, it can be translated into

Mapy = —1>Vh D0 (7.11)

The ADM mass gives valid results only in the regions where the spacetime asymp-
totically approaches Minkowski space.

We monitor also the Tolman mass, which can be written in the case of spheri-
cally symmetric systems with matter,

Mry = /(To0 —Ti')y/—g da® =

= —dnrlo/hehog(T + S, + 255%). (7.12)

We write the Einstein equations (7.8) in the form of the Z3 strongly hyperbolic
system in spherical symmetry (Appendix 9.6.1).
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7.1.1.c Regularization

We consider a generic spherically symmetric spacetime, where the line element
takes the form,
ds* = —a®dt® + 1 (r)*(dr® + r?dQ?),

with ¢ = (1 + 3%). One can notice thatyy = r** is singular when- — 0.
Also D, = hTeeaThgg is proportional tol /r, which leads to a singular behavior
at the origin. When dealing with black holes systems, this problem can be avoided
by setting the inner boundary at the apparent horizon, far from the physical and
coordinate singularity at = 0 (Chapter 6). The problem is different when dealing
with stars, since there is no way of cutting the solution before0 without loos-
ing physically relevant information. The coordinate singularity destroys stability
and accuracy near the origin.

We use the approach proposed in [80] and remedy this problem using the extra
Z' quantities introduced in the Z3 formulation of the Einstein equations (Section
3.1.1). The first step consists in analytically extracting the geometrical factors
from the equations, so that we only have to deal with the regular part. This can be
done by writing the line element as

ds? = —a2dt® + hy,dr? + r2heedQ?,
which implies the following transformation of variables

heoy = r2hgo,
Do’ = D+,
where the quantities marked wititde are the old variables. They, andD,,’ are

now regular at the center, but the stability of the implementation is still not insured.
One has to deal with the factotgr in the fluxes and /2 in the sources.

The second step consists in cross-cancellation between these terms, in order
to obtain a regular system. One can take advantage of the way the momentum
constraint was built into the system through the varighle A simple and conve-
nient way to redefine th&,. in order to obtain the desired cross-cancellation in the
n =4/3 case is

= 1 hrr
Ly = Zp+—|1- .
= g (1)

We have eliminated this way the singularities from the evolution variables and
the numerical error caused by the geometrical factors in the fluxes and sources.
A detailed description of the evolution equations in given in the Appendix 9.6.2.
One can notice that the sources contain termslljketimes other variables which
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are radial derivatives of the metric coefficients. But the=ens do not create
problems as — 0, as the radial derivatives of any differentiable function vanish
at the origin. However, due to finite differencing, we can not use a grid point at
r=20.

This way of performing the regularization of the Einstein equations in spherical
symmetry allows us to evolve the whole grid, without any special techniques or
different algorithms in the center. The system of equations is now intrinsically
stable.

7.1.2 Boson Initial Data

The initial data for boson star configurations is computed in spherical symmetry
with a one-dimensional code. We follow the technique proposed in [77, 81, 82],
where the initial data is generated in maximal-isotropic coordinates, by first con-
structing the stars in polar-areal coordinates and then performing a coordinate
transformation.

The line element in these coordinates takes the form,

ds® = —a (r)* di + a (r)? dr® + %02, (7.13)
We adopt the following harmonic ansatz for each scalar field,
¢(n) (t,r) = dp(r) o~ iwnt (7.14)

With this assumption the source for the Einstein equations becomes time indepen-
dent. Our goal is to find ¢, (r),wn, a(r), a} such that the spacetime generated
by this matter configuration is static. Then the extrinsic curvature tensor vanishes
identically and the momentum constraint is automatically satisfied.

The Hamiltonian constraint and the Klein-Gordon equation lead to the follow-
ing equilibrium equations:

a a®—1 N w2 2\ 2,9 9
Oa = 59— +4ﬂr2[<§+m>aqﬁn+®n} ,

n=1
2 _q N 2
{ a4 " —|—4777‘Z[<%—m2> azgzbi—l—fbi] ,
n=1

ny

o
2
)

op®, = -— {1 +a? — 4mr’a®m? (?:1 ¢§> } % - (Z—Tz‘ - m2> bna’.
The conditions for regularity at the origin
a(0) = 1, (7.15)
®,(0) = 0, (7.16)
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and for asymptotic flatness

lim ¢, (r) =~ 0, (7.17)
Tllrrgoa(r) = (IQ?I")7 (7.18)

complete our system.

For given central values of the field®., }, using the conditions Egs. (7.15,
7.16), one only needs to adjust the eigenvalfies} and the valuex(0) in order
to generate a solution with the appropriate asymptotic behavior Egs. (7.17, 7.18).
This is a 3-parameter shooting problem, that one solves by integrating-feer
outwards, using a second order shooting method for the paranjetgrsinda(0).

The outer boundary conditions for the scalar fields are imposed considering
that localized solutions decrease asymptotically as

On ~ exp (—\/m2 - w%r) /T,

in a Scharzschild-type asymptotic background. These conditions are

On (Tout) < m? — w2 + %) + @, (1ou) = 0. (7.19)

out
The shooting procedure is performed for different values @f. AS r,; IS in-
creasing, the shooting parameters converge and we choose the solution as the one
which satisfies the conditions Eq. (7.19), for sorgg within a prescribed toler-
ance. From this point on, we match to the scalar fields and the metric coefficients
their asymptotic behavior. This is a necessary step in the construction of the initial
data that we evolve in a numerical domain bigger thap.

A qualitative characteristic of the radial functions is their number of nodes,
namely how many times do they cross zero, which determines the excited state of
the boson star. If the radial function does not have any node, the boson star is in
the ground state. If there is a node, the boson star is in the first excited state, and
SO on.

We have constructed initial configurations with two scalar fields, one in the
ground state and the other in the first excited state. This is the easiest non-trivial
state, since the MSBS with two scalar fields in the ground state can be reduced to
one scalar field solution by redefining the scalar fields. This is a consequence of
the indistinguishability of the boson particles in the same state.

Once the solution is computed in this coordinate system, a change of coordi-
nates is performed to maximal isotropic ones,

ds* = o® (7) dt* + " (7) (di* + 72dQ?) (7.20)
which is convenient for our numerical evolutions.

One obtains this way the initial data for the 4-metric components and the scalar
field, which will be used in the following general relativistic simulations.
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7.2 Numerical Results

Boson stars have equilibrium configurations corresponding to different levels of
excitation of the scalar fields (different number of nodes). In this section, we
present two classes of boson star models: single state (BS) and mixed states
(MSBS) boson stars. From the first class, we choose a model of ground configura-
tion and compare two cases: the unperturbed behavior and the evolution under the
perturbation of a massless scalar field. In the second class, we focus on a model
of mixed ground and excited configurations, and study the dynamical evolution of
two cases (stable and unstable), which have different number of particles in the
excited state.

We perform the BS analysis for two reasons. First, checking the validity of our
numerical setting by comparison with previous results in the literature. Second,
tuning the perturbation such that its effect would not change the dynamics of stable
states. We are interested in applying the same perturbation to the stability study of
MSBS configurations, for which previous results are not available. We note that
numerical errors alone would also excite modes in the unstable configurations, but
the timescale for which these would appear could be very large, depending on the
resolution.

In order to facilitate the interpretation of the results, we remind the notation of
the basic fields used in this section. The scalar field has the form

Ot = gnlr)en =
= On(r) cos(wpt) — idy (1) sin(wyt),
where by¢Z(t,7) = ¢,(r)cos(w,t) we denote the real part, ang,(¢,r) =
on(r)sin(w,t) provides the imaginary part of the scalar field. Each real and
imaginary field can be viewed as a harmonic oscillator, with amplittigie).

At ¢ty = 0, the real part of the scalar field is just the amplitude of the oscillator
®E(r) = ¢n(r). In the following, we will focus on the behavior af?(t,r).

7.2.0.a Numerical Specifications

The numerical simulations are performed with Z3 system in spherical symmetry
with regularization, as described in Section 7.1.1.c. In order to complete the sys-
tem, we specify as gauge conditions a harmonic slicing and zero shift,

o = —a*(K," + 2K,
B = 0.

We need to perform long term evolutions, so it is important to diminish the
amount of spurious reflections from the boundaries. We impose maximally dis-
sipative boundary conditions, which suppress all incoming fields at the boundary.
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This condition translates into:
1
oKy’ — a\/h’”T’g(2Zr — Dy’ = 0,

aK—avhTA. = 0,
o o =0,

The full characteristic decomposition of the system in presented in Appendix 9.6.2.

The numerical evolutions are performed using a third order centered finite vol-
ume algorithm for spatial discretization (Appendix 9.5.3), and a third order Runge
Kutta method for time integration (Appendix 9.4).

The evolution domain extends to= 600M, with resolutiondx = 0.02. We
use a Courant factor @f25. In most BS numerical simulations, an evolution up
tot = 5000M is sufficient in order to capture the relevant behavior. However,
in the case of MSBS configurations we performed long term simulations, until
t = 15000M or more.

The Tolman and ADM masses Egs. (7.12, 7.11), as well as the number of
particles Eq. (7.7) are calculatedrat= 2500 .

7.2.1 Single State of Ground Configuration

In this subsection, we address the issue of stability for a single state boson star
configuration. Stability refers to the ability of a star to settle into a new config-
uration from the same branch, when perturbed. Under radial finite perturbations,
the ground state configurations of boson stars consist of a stable branch and an un-
stable branch. The transition point is at a critical mass/f,, ~ 0.633m§l /m,
wherem,, is the Planck mass and the mass of the boson star, corresponding to

a central amplitude of the field(0) ~ 0.08. The stars become more compact as
¢(0) increases.

Numerical studies [31] show that the perturbed boson stars of the stable branch,
will oscillate and settle into a new configuration, with less mass and larger radius
than the initial configuration. Since the system is spherically symmetric (no gravi-
tational waves can be emitted) and it satisfies the Klein-Gordon equation (with no
viscous terms), the system can return to an equilibrium state only through radiation
of scalar field. This mechanism seems to be crucial for the condensation and for-
mation of boson stars. Heavier boson stars are unstable against small perturbations
and they either collapse to a black hole or migrate and settle into the stable branch
depending on the perturbation [31].

7.2.1.a Unperturbed case

We consider a boson star from the stable branch, namely a star with the central
amplitude of the scalar field; (0) = 0.0423. The initial data is presented in Fig.
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Figure 7.1 lllustration of initial data for an unperturbed boson star in the stable branch.
The lapse function (upper left panel), the metric components (upper right panel) and the real
component of scalar field (lower panel) are plotted as a function of ibetropic coordinate.

(7.1). The Tolman mass gives the best agreement with the initial data, while the
ADM mass tends as — oo to the expected value Fig. (7.2).

The configuration, evolved up to a tinhe= 5000M, presents a typical stable
state BS dynamics. The central value of the scalar fiél@r) shows constant
amplitude oscillations Fig. (7.4) . One can notice in its maximufax (¢ (rq))

Fig. (7.5), very small deviations from the initial valge(r,). There is a decrease

in the number of particles, arourid02% from the initial value, which is caused

by numerical errors and the dissipative character of the outer boundary conditions.

In Fig. (7.3) one can see that the mass remains constant. We compare different ap-
proaches in calculating the mass during the evolution and conclude that the Tolman

mass provides very accurate results, while the ADM mass depends (as expected)
on the radius of extraction.
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Figure 7.2. lllustration of the mass as a function of thesotropic coordinate. Notice the
values of the Tolman mass (dashed plot), which matches very well the expected value of
M = 0.5915, and ADM mass (continuous plot), which approaches the expected value as
T — OQ.

7.2.1.b Perturbed case

In order to study the stability of this model under perturbations, we send a spherical
shell of “massless” scalar field into the boson star. The initial data for this field is
a Gaussian of the form

o2

o3 (tg,7) = H exp (—M> , (7.21)

whereH, r., o are adjustable parameters, accounting for the amplitude, position,
and respectively width of the Gaussian.

For all the cases presented in this chapter, welset 0.00007, r. = 50
ando = 2. The position of the center ensures that the Gaussian field is well
separated from the complex field of the boson star at the initial time. The width is
chosen such that the Gaussian pulse is not too sharp and can be well resolved with
a resolutiondz = 0.02. The amplitude is very small, as we are only interested
in a perturbation that accelerates the expected behavior. It was tuned such that
the integral of the energy density associated with the Gaussian pulse is less than
0.01% from the energy of the boson star configuration.

The equations of evolution for the massless real scalar field are the Klein-
Gordon Egs. (7.4-7.6), witm = 0 and¢’ = 0. The typical evolution of the
perturbed initial data described above, proceeds as follows. The Gaussian per-
turbation splits into two pulses, traveling in opposite directions with the speed of
light (gauge speed+/h'", as we chose a harmonic slicing). One of the pulses is
moving towards: = 0, while the boson star sits in its static state, centered in the
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Figure 7.3. lllustration of the evolution of a boson star in the stable branch. The ADM (black
plot) and Tolman (grey plot) masses are presented as a function of time, for the unperturbed
(left panel) and perturbed (right panel) configurations. The dashed line marks the exact initial
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Figure 7.4. The amplitude of the central value of the scalar field is plotted as a function of
time, for the unperturbed (left panel) and perturbed (right panel) configurations.
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Figure 7.5. Left panel: The maximum value of the scalar field in the center is plotted as
a function of time, for the unperturbed (black plot) and perturbed (grey plot) configurations.
Right panel: The number of particles in the unperturbed (black plot) and perturbed (grey plot)
configurations, are plotted as a function of time. The dashed line marks the exact initial data
value.
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origin. The massless field passes through the origin and tkglodes outward,
eventually propagating off the computational domain. As the perturbation is very
small, the boson star remains in a stable state.

We compare the evolution of the two configurations, unperturbed and per-
turbed, in Fig. (7.3 - 7.5). Both configurations are stable in long term simulations,
which shows that the perturbation has only a small effect on the constraint viola-
tions. It does not affect the dynamics of stable BS configurations, but it can be very
useful in detecting unstable configurations. We will use this type of perturbation
in the following study of MSBS configurations.

7.2.2 Mixed States of Ground and Excited Configurations

We consider the simplest non-trivial case, with only two scalar fields. The first
one with N () particles in the ground state, and the second witR particles in

the first excited state. A useful way to define the initial data is by specifying the
fraction between the number of particles in each state of the configuration

N®)

ﬁzm-

In this case, the equilibrium equations for the initial data need to be completed
with a differential expression for the number of particles in each state,

8, N — 4wgwn¢ir2, (7.22)

with boundary conditiongv (™) (0) = 0. If n is specified, one imposes as boundary
conditions only one of the central values of the scalar fields, for instance

The new system of equations (7.19, 7.22) becomes a shooting problem for
four parametergwi, wy, a(0), p2(0)}. For a specific fractiom, it is necessary to
adjust the four parameters such that Eq. (7.19) and the condﬁﬁé}”(rmax) =
nN® (r,....) are satisfied. In this way, each configuration is fully determined by
the fractionn and the amplitude of one of the scalar fields at the origin

We restrict our numerical analysis to only four different values of the central
amplitude of the scalar field, namepy (0) = {0.007,0.0113,0.0197,0.0423}. In
the following, we will present the casg (0) = 0.0197, and focus on three sub-
cases representative for the behavior of MSBS configurations: stable.4, and
unstablep = 1.6 andn = 3.0.

7.2.2.a Fraction 0.4

The initial data for the MSBS configuration, with an amplitude of the scalar field
in the centerp; = 0.0197 and fraction of the number of particles in the excited
staten = 0.4, is presented in Fig. (7.6). The plots of the radial functign
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Figure 7.6. lllustration of initial data for a stable MSBS, with; (0) = 0.0197 andn = 0.4.

The lapse function (upper left panel), the metric components (upper right panel), the real
component of the zero nodes scalar field (lower left panel) and one node scalar field (lower
right panel), are plotted as a function of thesotropic coordinate.

correspond to the ground state configuratign(zero nodes), respectively excited
state configuratior, (one node).

We perturb the initial data with a massless scalar field Eq. (7.21), as described
in Section 7.2.1.b and follow its evolution up#e= 15000)/. One can not notice
any growth in the central amplitudes of the two scalar fieﬁlﬁ§(r0) presented in
Fig. (7.8). An analysis of the maximum amplitudéaz (% (ro)) reveals very
small oscillations, Fig. (7.9). These deviations from the constant value are compa-
rable with the case of a perturbed stable boson star, Fig. (7.3).

One can also notice an apparent decrease in the number of particles. However,
this effect is very low0.002% — 0.007% of initial number of particles Fig. (7.7).
The mass has very small amplitude oscillations around a constant value Fig. (7.9).
These results allow us to conclude thatihe 0.4 MSBS configuration is sta-
ble. We expect that any unstable growing modes would have been already excited
by the perturbation within our time of observation.
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Figure 7.7. lllustration of the evolution of a stable MSBS configuration. The number of par-
ticles for the zero node (left panel) and one node (right panel) states, are plotted as a function
of time.
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Figure 7.8. The amplitude of the central value of the scalar field is plotted as a function of
time, for the zero node (left panel) and one node (right panel) states.

0.0084¢; ‘ ‘ - 06045¢
= 88823‘ o 0.6045¢
2 0. e 1
< ooosai | I N ! | g b0
5 0.0084( N i = 0.60454 J H
=
0.0083¢ |7 06045(
0.0083¢: 1 0.6044¢
00083+, | | E ‘ ‘ ‘
0  500C 1000 1500 0 500 1000C 1500(
t t

Figure 7.9. Left panel: The maximum of the central value of the scalar field is plotted as
a function of time, for the one node state. Right panel: The Tolman mass of the MSBS
configuration is plotted as a function of time.
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7.2.2.b Fraction 1.6
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Figure 7.10. lllustration of initial data for an unstable MSBS, with (0) = 0.0197 and

n = 1.6. The lapse function (upper left panel), the metric components (upper right panel),
the real component of the zero nodes scalar field (lower left panel) and one node scalar field
(lower right panel), are plotted as a function of thisotropic coordinate.

The initial data for the unstable MSBS configuration, with an amplitude of the
scalar field in the centet; = 0.0197, and fraction of the number of particles in
the excited state = 1.6, is presented in Fig. (7.10).

We follow the procedure described in Section 7.2.1.b and perturb the initial
data with the same massless scalar field. The central amplitudes of the two scalar
fieIngzbfz(ro) show an exponential growth followed by oscillations Fig. (7.11). A
detailed analysis of the functioh/ axz (4% (ry)) presented Fig. (7.13), reveals an
exponentially growing behavior, which can be fitted by a function

5¢T = A exp(—ot) cos(wt + ). (7.23)

The growth rates of the unstable MSBS calculated,if0) andg,(0) show a very
good agreement Fig. (7.16).
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Figure 7.11 The amplitude of the central value of the scalar field is plotted as a function of
time, for the zero node (upper panel) and one node (lower panel) states.
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Figure 7.12 lllustration of the evolution of an unstable MSBS configuration. The number
of particles for the zero node (left panel) and one node (right panel) states, are plotted as a
function of time.
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Figure 7.13 Left panel: The maximum of the central value of the scalar field is plotted
as a function of time, for the one node state. Right panel: The Tolman mass of the MSBS
configuration is plotted as a function of time.

One can also notice in Fig. (7.12 - 7.13) a clear decrease in the number of
particles,0.65% — 3.3% of initial value, and in the mass of the configurati@fi),
which indicates that a part of the scalar field is radiated away. Indeed, a detailed
analysis of the evolution shows that the unstable configuration is migrating into
a stable configuration, through radiation of scalar field, as we will show in the
following subsection.

7.2.2.c Fraction 3

In order to determine the final state of unstable MSBS configurations, we per-
formed long term simulations, unttime = 30000M and beyond. In this sec-
tion we present results obtained with an amplitude of the scalar field in the center
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¢1 = 0.0197, and fraction of the number of particles in the excited state 3.
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Figure 7.14 The maximums in the center (upper panel) and the frequencies of oscillation
(lower panel) for thep® (grey plots) andpZ® (black plots) scalar fields are presented as a
function of time, for an unstable MSBS configuration which settles into a stable configuration.

The evolution of the scalar fields maximums and their frequencies of oscilation
are presented in Fig. (7.14). One can notice in the firse = 2000M an expo-
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Figure 7.15 The scalar fields are presented as a function of radial coordinatetime=0

(dark continuous plots) and 28000M (grey dashed plots). The left panel corresponds to the ini-
tially ground state, which later becomes excited (one node), and the right panel to the initially
one node state, which later transforms into a ground state (zero nodes).

nential growth similar to the one previously presented for the fragtien1.6. At

the end of this strong couplig phase, there is a change between the two states of
the configuration, namely the excited one node state collapses into a ground state,
while the initially ground state becomes excited, Fig. (7.15). The behavior is re-
flected also in a change of the frequencies of oscilation for the two scalar fields,
Fig. (7.14). Following the evolution, one can notice that the oscilations decrease
in amplitude and the configuration settels into a stable state.

7.3 Discussion

MSBS configurations are an appealing model for dark matter. These configura-
tions allow more freedom in matching the velocity rotational curves of galaxies
with the observational data. However, the stability of the MSBS is a necessary
condition in order to be considered as a model of galaxy halos. While the stability
of a single boson star has been previously studied both analytically and numeri-
cally, the MSBS configurations require further investigation.

In this study, we focused on the numerical approach. The first step consisted in
constructing initial data for MSBS, with different central amplitudes of the com-
plex scalar fields; (0) and Noether fractions. In order to study their stability, we
added a real massless scalar field, which contains les®1hHf of the energy of
the configuration. This field acted only as a small perturbation, as we showed that
its the effect on a single state ground configuration does not change the stability of
the star.

The second step consisted in performing numerical evolutions with the Einstein-
Klein-Gordon system and studying the dynamics of the perturbed MSBS. We
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Figure 7.16. lllustration of the frequency fit for the exponentially growing modes in MSBS
configurations, as a function of the fraction of the number of particles in the ground and excited
states. Left panel: The frequency #f (ro) = 0.0197 is calculated in Magp®® (o)) (grey

plot) and Max¢Z (ro)) (black plot). Notice the agreement between the two frequencies.
Right panel: The frequency is calculated in Ma¥ (o)), for ¢(ro) = 0.007 (black plot),

¢(ro) = 0.0113 (dark grey plot)¢(ro) = 0.0197 (medium grey plot) and(ro) = 0.0423

(light grey plot). The value of the fraction which separates the stable and unstable states is

chose a small additional perturbation, as the unstable modes excited by numeri-
cal errors only, would require even larger timescale simulations.

Our numerical stability analysis is restricted to four different values, 6f) =
{0.007,0.0113,0.0197,0.0423}. In the simulations with) < 1.2, we did not find
any unstable exponentially growing mode. We presented the typical behavior for
n = 0.4 andn = 1.6 simulations, corresponding to a stable, respectively unstable
MSBS.

Finally, we fitted the growth rate of the unstable MSBS for eacf0), and
extrapolated to find the maximum allowed Noether fractjgn, which separates
the stable and unstable states. The results for the frequency of the exponentially
growing modes are represented in Fig. (7.16), with the extrapolation tg,the
which in principle could be a function af;(0). The four different family of
solutions point to a value 0f,,,, ~ 1.

An interesting result of this study is the final state of the unstable MSBS. Long
term simulations show that even unstable MSBS settle into stable configurations
through the scalar field radiation mechanism.

The results of our numerical studies, regarding the long term stability of MSBS
configurations, suggest that they could be suitable candidates for dark matter mod-
els. The MSBS withy < 1 are intrinsically stable. The unstable ones with
1 < n < 3, migrate into stable configurations, through radiation of scalar field.



Part IV

Gauge Conditions

133






Chapter 8

The behavior of the Lapse
Function

The covariance of the Einstein theory implies that one can not determine a priori
the spacetime coordinates. There is no preferred choice of coordinates, as the lapse
function and the shift vector are not set by the field equations (Chapter 2). In order
to complete the system of evolution equations, we have to choose the coordinates
by providing some prescription for the gauge degrees of freedom.

The gauge choice played a crucial role in proving the well-possedness of the
system of Einstein equations and finding exact solutions. Historically, the har-
monic gauge was very important, as defining the spacetime coordinates by a set of
four independent harmonic functions, it was possible to prove the well-possedness
of the Cauchy problem for Einstein’s equations.

Recently, the gauge has proven to be a very important ingredient in solving the
binary black hole problem, which led to the recent impressive developments in the
field of Numerical Relativity [83—85]. The problem of dealing with the black hole
singularity was solved in two different ways. The codes based on generalized har-
monic systems used the excision technique, which consists in cutting out a region
inside the apparent horizon, in a consistent way. This approach was necessary, as
these systems rely on the harmonic condition Eq. (2.25) which is just marginally
singularity avoiding. Alternatively, the codes based on the BSSN system, worked
with a global solution of the spacetime and could deal with the black hole interior
through the puncture technique. The inner region is maintained sufficiently regular
for numerical purposes, using a strong singularity avoiding slicing condition Eq.
(2.28), in combination with a specific'Gamma driver’ shift Eq. (2.30), leading to
themoving punctur@pproach [10, 84—86].

The so calledyold rushtowards new frontiers of Numerical Relativity left be-
hind open questions. Some of them refer to gauge issues that need to be clarified,
like the behavior of singularity avoidance slicing conditions and related instabili-
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ties. We present in this chapter a study of these problemdiedpm one of the
most popular choices of hyperbolic gauge conditions currently used in BH simu-
lations.

8.1 Singularity Avoiding Slicing Conditions

The lapse variable relates the proper tidrewith the coordinate timét, namely
dr = a(t,z,y, z)dt. In numerical simulations, one can determine the lapse dy-
namically, through a general evolution equation of the type:

oo = —a’f(a)K, (8.1)

from which one can recover the particular cases of the geodgsie (), maxi-
mal (f = oo, K = 0), generalized harmonicf(= n) and generalized '1+log’
(f = n/a) foliations. Beside the numerical study of critical collapse phenomena,
where maximal slicing is used, the preferred choice in black hole evolutions are
singularity avoiding slicing conditions of the '1+log’ type. These ensure that the
lapse is dynamically adjusted in order to freeze the proper time of the observers
near the singularity.

One could start the analysis of the singularity avoiding properties by consider-
ing first the harmonic condition for the time coordinate

Oz = 0, (8.2)

which can be written in 3+1 language as

9 In <@> —0, (8.3)
«

corresponding to a choiceé = 1 in Eq. (8.1). One notices that the lapse can not
be zero unless the space volume elemghtis zero, meaning that the time evolu-
tion will take us arbitrarily close to the singularity [87]. This implies a marginally
singularity-avoidance behavior of the continuum equation for the lapse. The nu-
merical errors accumulated during the evolution can spoil its singularity avoidance
properties.

This situation is reflected in the class of harmonic codes based on the De
Donder-Fock form of the Einstein field equations. The principal part of these
systems can be generically written as a set of wave equation for the spacetime
metric

Ogu +0,H, +0,H, = ..., (8.4)

whereH,, is given by the choice of coordinates

Oat = —g""T*,, = H. (8.5)
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Itis common to assum#&,, = 0 (harmonic coordinates), or use the gauge sources
approach by providing some kinematical prescription [88].

We present a brief comparison between the Generalized Harmonic and the Z4
system in order to study the singularity avoidance properties of the systems in the
harmonic gauge. With the following parameterization

HM = —g""TH,. — 27", (8.6)

the system Eq. (8.4) can be viewed as an equivalent of the Z4, namely
T
Ry +V,2,+V,Z, =81(Tu — ng,). (8.7)
Then the time component of Eq. (8.6) reads in 3+1 language:
1
aH’ = —9,Ina+ K —2a2°, (8.8)
«

where Hy = 0 in the harmonic gauge. This results into a singularity avoidance
failure which is generic to harmonic codes. Long term numerical simulations are
obtained only when the region close to the singularity is excised from the com-
putational domain. The control of dynamical excision creates serious technical
problems, as the collapse region grows and even moves across the computational
grid.

An alternative to excision is the use of a foliation with singularity avoiding
properties. One can use the slicing Eqg. (8.1), in the generalized '1+log’ variant.
The choicen = 2 (f = %) is known as the "1+log’ condition, as it can be written
in normal coordinates

a = oy + In(h/hg), (8.9)

whereh is the determinant of the space metric. This condition implies that the
coordinate time evolution stops before getting close to the singularity. The limit
surface, namely the point where the lapse vanishes, is

Vh/hy = exp(—ap/2). (8.10)

As the initial lapse is usually close to one, the final volume element will be about
60% of the initial one.

We explored other slicing conditions, with the limit surface closer to the sin-
gularity [54]. We notice that the collapse front gets steeper than irf the2/a
case Fig. (8.1), but we were able to perform long term stable evolutions. In our
simulations, this specific choice is not mandatory, but it is the preferred choice for
the current black hole simulations, not only due to its strong singularity avoidance
properties, but also because it leads to smoother profiles in comparison with other
gauge choices from the same class.
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Figure 8.1 lllustration of the lapse as a function gfcoordinate, atime = 10M in a
Schwarzschild black hole simulation. Notice how the collapse front gets steeper for a '1+log’
slicing with f = 1/« (black continuous plot), in comparison with tife= 2/« case (grey
dashed plot).

In the particular case of the Z4 system, hyperbolicity requires a generalization
of the slicing condition Eq. (8.1) by adding a linear coupling with éheriable,

dia = —a’ f(a)(K —m#).

This particular change of the slicing is more obvious if one writes the Z4 system
as a harmonic formulation

Oguw — 0u(Ty +22,) — 0,(Ty +22,) = ...,

with T* = ¢g**T'*,. In order to obtain a wave equation for the metric, one must
ask
't =—-22#,

which is the equivalent of the harmonic condition for the standard Einstein equa-
tion (Z# = 0). Then the harmonic slicing for the Z4 system must be modified
with
10— 970 — 50
«
The Z4 system is strongly hyperbolic for ajfiy> 0, with a value ofm = 2 in
the f = 1 harmonic case [89]. In the case of the '1+log’ slicing, one can remove
the coupling with the energy-constraint terms, but the numerical tests show that a
choicef = 2/a, m = 2 is the best option in black hole numerical simulations.
The use of the generalized '1+log’ family of gauge condition in normal coordi-
nates is known to lead to a distortion of the foliations, through the slice stretching
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process, a problem that has been viewed as a final obstackewathof long term

black hole evolutions. The increase along the radial direction produces a progres-
sive loss of resolution, which leads to the appearance of high frequency noise. The
problem can be delayed by increasing the grid refinement, but higher resolution
produces steeper profiles for the dynamical fields, which can not be solved un-
less one employs special dissipation algorithms. We obtained the best numerical
results (described in Chapter 6) using an adaptive algorithm, for which the dissi-
pation parameter is tuned through the maximum gauge speed on the grid (for a
detailed description see Chapter 5).

A possible problem related with hyperbolic slicing conditions typically used
in numerical relativity is singularity formation due to gauge pathologies [90]. Re-
cent studies based on a non-linear analysis of the system, show that these gauge
instabilities arise due to the unbalance of the quadratic source terms. This modes
grow only at a polynomial rate, so the evolution system is well-posed, but they will
lead to code crash in long term simulations [91]. We are addressing this point in
the next section, where we follow the behavior of '1+log’ slicing in evolutions of
Schwarzschild spacetime.

The numerical tests presented in the following section, were performed in nor-
mal coordinates (zero shift). In general, one would choose the shift to adapt the
geometry to the physical system under study, by fixing it to some spacetime func-
tion or using it as a dynamical variable (Chapter 9). The choice of shift does not
affect the behavior of the slices addressed in this study.

8.2 Numerical Study of Gauge Instabilities

The success of binary black hole numerical evolutions was based on two strate-
gies of dealing with the singularity: excision and 'moving punctures’. The first
approach is computationally challenging, as it requires tracking the two apparent
horizons during the evolution, using one sided finite difference next to the excised
region, and repopulating the grid via extrapolation. We are mainly interested in
the second approach, which deals with a global solution of the spacetime and uses
the gauge freedom in order to obtain a regular interior region, that can be evolved
numerically. The key of this strategy are the punctures, artificial interior asymp-
totically flat regions, conformally compactified as a coordinate singularity. They
are used to construct initial data with a given number of black holes. The numer-
ical evolution of this BH initial data, with various gauges that allow a coordinate
movement of the punctures, has proven to be a non-trivial task.

The geometric picture of the moving punctures evolutions has been only re-
cently understood [11], in a study where 'trumpet data’ time independent represen-
tations of black holes, play a crucial role. In the geometry of the stationary solu-
tion, corresponding to a foliation of Schwarzschild-Kruskal spacetime in maximal
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slices, the slices were shown to asymptote to cylinders o$temi areal radius.

The result was extended to the hyperbolic slicing conditions commonly used in
numerical relativity. Comparison with numerical results formed a simple picture
of the gauge conditions used in the moving puncture recipe: they allow the interior
of the black hole to approach the stationary representation. In particular the co-
ordinate singularity associated with compactifying a cylindrically asymptotic end
is milder than that associated with compactifying the Euclidean asymptotics of a
standard puncture [11].

In these studies, numerical convergence to an analytical stationary solution can
be observed at late times for an evolution of Schwarzschild-Kruskal spacetime,
where the initial data is not adapted to the stationary solution. However, the anal-
ysis of standard hyperbolic gauge conditions [90-95], suggest the possibility of
singularity formation and recently it has been argued to also spoil standard single
and binary black hole evolutions [96].

We centered our study on the "1+log’ slicing condition [97], which is the most
popular singularity-avoiding slicing condition in binary puncture black hole simu-
lations. Different pathologies which can result from this type of slicing condition
have been discussed in the literature. Alcubierre identified mechanisms that lead to
singularity formation in the slicing [90], which he calls “gauge shocks” to express
the claim that they appear due to the crossing of characteristics associated with
gauge propagation. Alcubierre has studied the formation of gauge shocks in a num-
ber of different simple models, and identifies scenarios where they can be avoided,
and others where they can not be avoided. More recently it has been claimed
that gauge shocks are indeed generic for evolved gauge conditions, as the slicing
always shocks ity is different from 1 initially [96]. For a Schwarzschild black
hole, these shocks can be triggered by propagating gauge perturbations (“gauge
waves”), but in general situations they could be triggered by actual gravitational
waves.

A different type of blowup behavior inherent to the "1+log’ slicing, has been
identified in [91]. This is a runaway phenomenon in the lapse triggered by a cou-
pling to the mean extrinsic curvatuf€, in the case wher& corresponds to expan-
sion. Singularity avoidance works for positive K, but negative values of K trigger
instead a blow-up in the lapse. This type of runaway solution are characterized by
the growth of the lapse function without bound, at an accelerated rate, and can not
be cured by using shock capturing algorithms.

In the following we will use numerical results to illustrate that gauge shocks
in the form described by Alcubierre do not seem to be typical for '1+log’ based
evolutions of Schwarzschild spacetime that model the situation in a binary black
hole simulation, since they seem to require rather contrived-looking perturbations
of typical initial data. Singularities of the runaway type seem more typical, but can
apparently be cured by a maodification of the slicing equation.

For evolutions of manifestly spherically black hole spacetimes we use the Z3
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system described in Chapter 3. The spatial discretizatiperiormed with a stan-

dard fourth order centered finite difference scheme plus a third order accurate local
dissipation term, which is automatically adapted to the requirements of either the
interior or exterior black hole regions [24]. The time evolution algorithm is a
third order strong stability preserving Runge Kutta method (time Atep- 0.01,
Courant factolC' = 0.5). The condition for high resolutionr = M /50, claimed

in [96], necessary in order to reveal shock formation, is satisfied.

In addition to manifestly spherically symmetric simulations (1D), we also per-
formed full 3D simulations with the Z4 system [98]. The treatment of the sin-
gularity in the 3D implementation of the Z4 system uses the "stuffed black hole”
approach [70], assuming a regular interior solution with a suitable scalar field con-
tent as described in Chapter 6.

8.2.1 Gauge Initial Data

We consider the geometrical setup for Schwarzschild black hole evolutions in
spherical symmetry as presented in Section 6.1, with the line element

ds* = —tanh? n dt® + 4M?(coshn/2)* (d772 + dQZ) . (8.11)

For 3D stuffed black hole evolutions, discussed in detail in Section 6.2, the initial
data is set in isotropic coordinates

ds® = — (% J_r %%;;)2 dt? + (1 n 2—]\04 (dr? + r2dQ2) .

The isotropic radial coordinateis related to the Schwarzschild radial coordinate
(area radius) by? = /ggg. We will use the notatio = [ /g, dr for the proper
distance along the slice.

We adopt two strategies to perturb the initial data for Schwarzschild with re-
spect to the coordinate gauge. In the first approach, we just vary the initial lapse
with respect to the metric Eq. (8.11), using a Gaussian imtbeordinate,

a=1+ Hexp (—M> . (8.12)

o2

The initial values for the shift vector and the components of the extrinsic curvature
are set to zero.

In the second approach we adopt the perturbations proposed in [90]. One con-
siders an initial slice given in terms of Schwarzschild Killing time coordinate Eq.
(8.11) in the following way:

by = ¢(t7 77) =1+ h(n) (813)
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The new line element will have the form
ds? = —aZ dt* — 202 W dtdn + (U — (a,h')?)dn* + wdQ?,
with
U = 4M?(coshn/2)%,

wherea,, is the Schwarzschild Killing lapse (8.11) and we denotepliyne the
derivative with respect tg.
We can calculate the new lapse function as

v
Q= Q[ —»
Imm
and the shift vector -
g = _ozwh '
G

The components of the extrinsic curvature for this slice take the form,

[0, B (0vsh/)? — W (cuyh” + 200, h') + 2]
Ky = ’

V' ¥

o,/
2/ Vg '

The initial values of the variableB,,” = g™g,, /2, Dy’ = 4% g),/2 can be
calculated according to their definitions in terms of the metric. The initial lapse is
set to unity everywhere, so the compondnt= o'/« is initially zero.

The functionsh(n) are chosen as a 3-parameter family of Gaussians,

Kog =

h(n) = H exp (—M> : (8.14)

o2

with amplitudeH, width o and center,.

8.2.2 Flat Space

We consider a non-trivial initial slice [90], given in terms of Minkowski coordi-
nates ag,; = h(ry). Assuming that the radial coordinatecoincides initially
with the Minkowski radial coordinate;,;, one can write the metric and the extrin-
sic curvature components as:

Grr = 1- h/za
goo = 7“2,
Krr - _h///\/ 9rr,

KBG = _Th//\/grr-
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Figure 8.2 lllustration of the MFS model in a Z3 simulation with the "1+log’ slicing condi-
tion. Left panel: The lapse anll as functions of the radial coordinateare represented by
the black, respectively grey plots#@itne = 70M. Notice the presence of instabilities. Right
panel: The plot represents the convergence factor id.theorm of K, as a function of time.
The factor is computed fromime = 0 to 100M in intervals of 10M. Convergence is lost due
to the presence of gauge instabilities.

The functioni(r) has a Gaussian profile,

2
h(r) = H exp <_(T:772TC)> . (8.15)
We chose the values of the perturbation parameters such that they match [90],
namely amplitudeé? = 15, centerr, = 300, widtho = 20, and refer to this setting
as "Model Flat Space” (MFS). Our numerical results confirm the ones presented by
Alcubierre. The initial perturbation separates into two pulses traveling in opposite
directions. The pulses moving in the in-going, respectively out-going directions
are not symmetric, since the directions are not equivalent.

The numerical tests were performed using the '1+log’ slicing. During the evo-
lution, instabilities develop in both in- and out-going pulses and convergence is
completely lost Fig. (8.2). A%  has values in the negative domain because of the
initial perturbation, these instabilities could be associated with runaway solutions.

8.3 Gauge Choice and Gauge Pathologies

8.3.1 Gauge Instabilities

The problem of finding a good coordinate system, that shows no pathologies for a
generic spacetime, is very difficult. Even in very simple cases, a given prescription
of the lapse and shift may not exist globally. An example are the geodesic or Gauss
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coordinatesq = 1, 3" = 0), where the coordinate lines typically cross over after
some finite time, even when one starts from a curved slice in flat spacetime. This
obvious gauge choice, which significantly simplifies the Einstein equations, is not
a viable choice for numerical relativity.

Instead, the most popular form of specifying gauge conditions in numerical
relativity is via hyperbolic evolution equations. | will focus on the family of Bona-
Masso slicing conditions [97], which also include the family of harmonic slicings.
The existence of discontinuous solutions to the Bona-Masso slicing conditions that
arise from smooth initial data has been studied by Alcubierre [90, 92,93, 95], who
termed these instabilities “gauge shocks”or “coordinate shocks”. These solutions
are not physical discontinuities, but regions where the coordinate system breaks
down. In this context, the term “shock” was used in a restricted sense of crossing
of the characteristic lines. We prefer to use in the following the term “gauge insta-
bilities” in order to denote any form of unbounded growth of the lapse or its first
derivatives, related with the gauge behavior.

Alcubierre discusses in particular two types of instabilities within the Bona-
Masso family of gauge conditions. In [90], performing an analysis of the char-
acteristic speeds, he concludes that one type of instabilities affects just the gauge
degrees of freedom with characteristic SpW , While the second one af-
fects even the spatial metric degrees of freedom, with characteristic speed equal to
the speed of light.

Alcubierre finds that the first class of instabilities can be avoided by ensuring
that the evolution of the eigenvalues is independent of the corresponding eigen-
fields (condition for indirect linear degeneracy). This can be achieved by choosing
f(a) =1+ k/a?, with k arbitrary constant, that leads to the following slicing

oo = —(a? + k)K. (8.16)

However, this result is pointed out to be impractical in numerical simulations, since
for small values of the lapse and positike there is nothing that prevents the lapse
from becoming negative.

The analysis of the second class of instabilities leads to a very restrictive con-
dition, that is impossible to satisfy with a diagonal metric. No practical cure was
proposed for this class of instabilities, which were predicted even foff thel
case of harmonic slicing. Note that these instabilities are only characterized by
the behavior of theé = const. hypersurfaces and therefore do not depend on the
choice of shift vector. Alcubierre showed that his analysis was in fact independent
of the field equations in [99]. This class of instabilities have not been encountered
in numerical simulations.

An analysis of the non-linear coupling between fkieand the lapse function
has been presented in [91], and suggests that this coupling can lead to runaway
solutions, that grow without bound at an increasing rate. We consider, for exem-
plification, the Z3 system with = 4/3. Taking a second time derivative of the
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evolution equation for the lapse, one can write in the vacuase c

aTlfattOé —Aa = Oé[—Kinij + (2f + Oéf/)K2] (8.17)

wheref’ = df/da. This equation can be interpreted as a generalized wave equa-
tion for the lapse function, with the characteristic spe¢ds,/f. The conclusion
of the analysis was that gauge instabilities can be interpreted as the effect of the
non-linear source terms in the evolution equations.

According to our numerical observations, the contribution coming from the
non-linear right-hand-side terms does play a crucial role in the evolution of the
lapse, as we will show that a modification of the slicing of the form

oo = —fa* (K + Ky), (8.18)

with K a small positive offset, can cure the runaway instabilities. This modified
slicing condition amounts to

aTlfatta — Na=a[-Ki K9 + (2f + af')(K + Ko)?. (8.19)

In a study of different types of blow-ups that can occur in systems of hyper-
bolic evolution equations of the type found in general relativity [94], Reimann in-
vestigates the existence of an ODE-mechanism that leads to blow-ups within finite
time. Using as example a wave equation with sources and dynamic wave speed,
a comparison is performed between the "geometric blow-up” (suggested by Alcu-
bierre) and this "ODE-mechanism”. In order to avoid instabilitie®arce criteria
is proposed, which demands that the source terms should be free of quadratic terms
in the eigenfields. The conclusion was that in most cases indirect linear degener-
acy and the source criteria led to the same conditions for avoiding instabilities. In
the cases where they don't, the source criteria proved to be more important. This
result supports the idea that gauge instabilities are mainly the result of an ODE
mechanism triggered by the source terms.

In the Sections 6.1 and 6.2, we presented foliations for a Schwarzschild black
hole that do not show gauge instabilities. In the present study, we use two dif-
ferent families of data which do lead to the formation of gauge instabilities in
Schwarzschild-Kruskal spacetime. The first consists in perturbing the initial slice,
which has been used by Alcubierre [90]. The second family varies the initial lapse
function. Since this family is simpler to implement, we use it to compare 1D and
3D evolutions. As “unperturbed” situation, we will consider an initial lapse 1
and the 1+log slicing condition. As a first step in our analysis we will show that
this case does not show any pathologies.
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8.4 Numerical Results

8.4.1 Unperturbed Initial Data

gt

gt

Figure 8.3. Penrose diagram of the slices at early times {1, 2, 3,8M}, in an evolution of
the unperturbed model of a Schwarzschild black hole, using the "1+log’ slicing condition with
n = 2. Our coordinates stop at the throat. As we use zero shift, the numerical slices penetrate

Rp and are not able to retreat f&y at later times.
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Figure 8.4. Penrose diagram of the slices at later tintes: {30, 37,40, 500/}, in an evo-
lution of the unperturbed model of a Schwarzschild black hole. The picture is similar to Fig.
8.3, only that the slices are shifted along the Killing vedir~ 1.31M in order to allow a
better view of the exterior region. Every slice approactjeslong the curveRo. This is the
typical behavior of the slices defined by the stationary solution of the '1+log’ condition with

n=2.
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Figure 8.5. lllustration of the unperturbed model of a Schwarzschild black hole, using the
"1+log’ slicing condition. Left panel: The lapse and K are plotted as functions of proper
distance at = 50/ (grey plots) and at = 100M (black dashed plots). Notice the agreement
of the plateau value ofC with the theoretically predicted valug = 0.300934, marked by

the continuous black line. Right panel: The Schwarzschild radial coordR&@resented as

a function of proper distance at= 50M (grey plot) and at = 100M (black dashed plot).
The result is in agreement with the theoretically predicted valyie= 1.31241M marked by

the continuous black line.

We consider first the “unperturbed” case, where the initial data is set according
to Eq. (8.11). We evolve using the 1+log slicing condition, with= 1 initially.

During evolution, the grid points situated at the throat are pushed to spatial infinity
in accordance with the development of an asymptotically cylindrical region and
the approach to the stationary solution as described in [69]. The values of the
Schwarzschild radial coordinafe = 1.31241M corresponding to the asymptotic
cylinder, and the trace of the extrinsic curvatute= 0.300934 at the cylinder

Fig. (8.5), are in agreement with the analytical and numerical solutions presented
in [69].

The numerical results obtained, show the expected convergence factor of 3,
as we use 3rd order accurate methods for both space discretization and time inte-
gration. In Fig. (8.6) we plot the convergence factor of fienorm of K as a
function of time. One can notice that the results of the simulation can be trusted
up to a timet ~ 60M. Afterwards the convergence drops due to large numerical
errors (see Section 6.1.4 for details). An estimate of the error in the mass aspect
function Eq. (6.3) shows that at a time&f — 60M the deviations from the exact
value are about.8 — 3.8%, while att = 100M the errors are aroureB%. Inde-
pendently of the choice of initial data, convergence is lost at late times due to the
large errors which develop at the steep wall of the collapse front [23].

The second “unperturbed” case corresponds to a 3D stuffed Schwarzschild
black hole, as described in Section 6.2. We consider the same slicing and initial
data value for the lapse function as described above. The evolution is comparable
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with the spherically symmetric case Fig. (8.6).
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Figure 8.6. lllustration of the unperturbed model of a Schwarzschild black hole, using the
"1+log’ slicing condition. Left panel: The lapse and K are presented as functions of the
isotropic coordinate: att = 20, in a 3D simulation (black plots) an& is shown also in

a 1D simulation in spherical symmetry (grey plot). There is a good agreement in the outer
region betweerk in the 1D and 3D cases. The behavior in the inner region differs because of
the treatment of the singularity. Right panel: The plots represent the convergence factor in the
L»-norm of the mass (black plot) arfid (grey plot) as a function of time. The expected third
order convergence is obtained upitez 60M, afterwards the convergence is lost due to large
numerical errors at the steep collapse front of the lapse.

8.4.2 Perturbing the Initial Lapse

We consider initial data induced at= 0 by the metric Eq. (8.11), with a Gaus-
sian perturbation in the lapse Eq. (8.14). We will refer to these data as “Model
Perturbed Lapse” (MPL). The initial profile of the lapse produces perturbations in
all other evolution variables. The evolution proceeds as follows. The initial Gaus-
sian profile gives rise to two pulses traveling in opposite directions, with speeds
+a+/f. The out-going pulse will eventually leave the domain, while the in-going
pulse will collide with the collapse front of the lapse Fig. (8.7).

We illustrate the results obtained with two data sets, MPLw1l and MPLw2,
both with center inp. = 5.0, and witdhso = 0.1 (model MPLw1) ands =
1.0 (model MPLw?2). We consider this model with two amplitudes, one positive
H = 0.5 (MPLwW1P, MPLW2P) and the other negativé = —0.5 (MPLW1N,
MPLw2N). For the sharper pulse (MPLw1), the in-coming wave gets steeper and
produces instabilities Fig. (8.8). The smoother pulse (MPLw2) gets swept over by
the collapse front and no problems occur Fig. (8.9).

One can compare the behavior of the slices for the MPLw2 model Fig. (8.11),
with the unperturbed case in Fig. (8.4). The MPLw2 shows a small distortion of
the slices, but they do not become pathological. Even though the unperturbed and
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Figure 8.7. The lapse is presented as a function of proper distance for MPLW1P (left panel)
and MPLw1N (right panel). The grey plots correspond to the initial profile, when the lapse was
perturbed with a Gaussian profile. The black plots show the split perturbatibonat= 20M,

when the left and the right moving pulses can be clearly identified.
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Figure 8.8. The plots correspond to MPLwW1P (left panel) and MPLw1N (right panel), at
time = 50M. The lapse and as functions of proper distance, are represented by the black,
respectively grey plots. One can notice the instabilities in the lapse functioAand
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Figure 8.9. The plots correspond to MPLwW2P (left panel) and MPLw2N (right panel), at
time = 100M. The lapse and< as functions of proper distance, are represented by the
black, respectively grey lines. The evolution proceeds without instabilities.
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Figure 8.10. Penrose diagram of the slices at times: {46, 46.8, 47.2, 50M }, in an evolu-
tion of the MPLw1 model of a Schwarzschild black hole, using the "1+log’ slicing condition
with n = 2. Notice how the slices are distorted with respect to the unperturbed model Fig.

(8.4).
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Figure 8.11 Penrose diagram of the slices at times- {44, 46, 48, 50M }, in an evolution
of the MPLw2 model of a Schwarzschild black hole, using the '1+log’ slicing condition with
n = 2. Notice how the slices reach the stationary state, as in the unperturbed model Fig. (8.4).
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Figure 8.12 The plots represent the convergence factor infthenorm of K, as a function

of time. The factor is computed fromime = 0 to 100M in intervals of 10M. The grey

plots correspond to MPLw1P and MPLw1N, for which convergence is completely lost. The
black plots, marking the expected third order convergence, are obtained with MPLwW2P and
MPLW2N.

MPLw2 models start with different values of the lapse, they both reach the station-
ary state. This is not the case for the MPLw1 model, which develops instabilities
and shows a strong distortion of the slices Fig. (8.10).

Our results prove that for this class of perturbed initial data one can find param-
eters which lead to long evolutions, free of instabilities. We check for blow-ups
by performing a convergence test in tihg-norm of K. A third order conver-
gence factor is obtained for the MPLw2 case, while the MPLw1 case manifests a
complete loss of convergence Fig. (8.12).

8.4.3 Perturbing the Initial Slice

We now consider an initial slice of the type Eq. (8.13), where the perturbation
is a Gaussian in the height function, which depends on 3 parameters Eq. (8.14).
We performed several tests in which we varied the values of one parameter, while
keeping the other two fixed. The results show that instabilities develop only for
some specific combinations of the parameters, so they are not generic. Moreover,
these instabilities are identified as runaway solutions triggered by the trace of the
extrinsic curvature becoming negative in some points of the domain. This leads
to small rebounds of the lapse function in these points, while collapsing in the
neighboring points. The resulting stretching determines increasingly large gradi-
ents, which trigger high frequency noise. This behavior has been reported before
in [91]. The conclusion is that singularity avoiding conditions are fragile in the
negative’ domain, as they can produce runaway solutions.

One can picture this behavior in the following examples. We perform two nu-
merical tests, choosing the initial data for the height function from the 3-parameter



152 The behavior of the Lapse Function

0.00¢

1.5

0.00%
0.004 ] 10l
0.00% ] =
s S -
0.002 ] 0.5
MPSc] K
0.001 — ]
0.00C ‘ ] 0.0} : ‘ ‘ ‘ ]
0 5 0 15 20 25 0 50 100 150 200 25C
/ /

Figure 8.13 Left panel: The lapse is presented as a function of proper distantepat=

30M, for MPScl. The instability produced bi becoming negative (the grey plot in Fig.
8.15), determines at the same location a spike in the lapse function. Right panel: The plot
corresponds to MPSc2, aitne = 100M. The lapse ands” as functions of proper distance are
represented by the black, respectively grey lines. The evolution proceeds without instabilities.

family Eq. (8.14), which we will denote by 'Model Perturbed Slice’ (MPS). The
amplitude corresponding to this modelis = 5.0, and the widtho = 2.3. We

chose different values for the center of the initial perturbation, namebe 3.0
(model MPScl) andy. = 4.6 (model MPSc2). The second choice corresponds
exactly to the initial data parameters chosen in [90], nankély 5.0, o = 5.0,

r. = 50 in isotropic coordinates. Both simulations are carried out in a similar
way. One can notice that at the throat of the wormhole the lapse collapses, as ex-
pected for a black hole spacetime. In the outer wave zone, the initial perturbation
separates into two pulses traveling in opposite directions with gauge speed.

In the plots corresponding to the MPScl, we can notice the instabilities devel-
oping in K, located at the same points as the oscillations in the lapse, Fig. (8.13).
This behavior inK” appeared because of the negative values produced by the oscil-
lations of the points where the in-going pulse met the out-going collapse front. By
moving the center of the initial perturbation more in the wave zone (MPSc?2), the
in-going pulse gets swept over by the collapse front Ahkleeps positive values
all over the domain. The behavior is shown in Fig. (8.15), where we conipare
for the two simulations at time&) M and30M. The simulation in whichi got
negative values &0/, develops instabilities @0/, while the other one runs
smoothly.

A way of avoiding the appearance of runaway solutions is preventing the val-
ues of K from entering in the negative domain. This can be achieved by adding a
small offset in the lapse evolution equation, of the form

(0 — B0))a = —f(a)? (K + Ky), (8.20)
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Figure 8.14. The plots correspond t& as a function of proper distance, for MPSc1 (grey
plot) and MPSc2 (black plot). Left panek” attime = 20M. Notice how a small change in
the location of the center of the perturbation leads to a different behavifr. afhis feature
will get accentuated during the evolution. Right pan€lattime = 30M. One can notice an
instability developing ink for MPSc1, due td< entering in the negative domain, which leads
to runaway solutions. The MPSc2 continues with a smooth evolution (Fig. 8.13).
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Figure 8.15 Left panel: The plots correspond @ as a function of proper distance, in

the MPSc1 with and without offset, &tme = 30M. The grey line corresponds to the slicing
without offset, which leads to instabilities. The black line represents a smooth evolution, using
the slicing with offset. Right panel: The plots represent the convergence factor/in-therm

of K, as a function of time. The factor is computed fretme = 0 to 100M in intervals

of 10M. The light grey plot corresponds to MPScl, where convergence is completely lost.
The dark grey plot presents the convergence factor for MPSc1, in an evolution which uses the
slicing with a small offsetX; = 0.1. The convergence factor drops between first and second
order. The black plot, marking the expected third order convergence, is obtained with MPSc2.
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where K is a positive constant. In the example presented above, addifyg-a

0.1 is sufficient for a long smooth evolution Fig. (8.14). The disadvantage of using
this type of slicing comes from the fact that the lapse collapses very fast and soon
all the computational domain enters inside the black hole region.

We showed that not all initial data of this type produces instabilities, as for
some range of parameters (MPSc2) we can obtain long term smooth simulations
Fig. (8.13). In order to show that no blow-ups are hidden and propagated in
this case, we analyze the convergence properties of the computational simulation.
A convergence test in thes-norm of K is performed Az = 0.04,0.02,0.01).

Fig. (8.14) shows the expected third order convergence for the MPSc2 case and a
complete loss of convergence for the MPScl case. The second order convergence
for the MPScl case witli(y correction can be explained by the fact that all the
computational region is soon contained inside the apparent horizon.

8.4.4 Comparison between the 1D and the 3D cases
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Figure 8.16. lllustration of MPL13. Left panel: The black plots correspond to the lapse in the
3D case, and the grey plots in the 1D casejatc = 0 and1M. The 1D plots start at = 0.5,

as a result of our choice of coordinates, which stop at the throat. The 3D plots cover the entire
domain and the interior is regular by scalar field matching. In both cases the singularity is
absent from our computational domain. Right panel: The black plots correspond to the lapse
and K, as a function of the isotropic coordinate in the 3D case and the grey plots in the 1D
case, atime = 10M. The two cases show very good agreement in the outer regions, despite
the difference in resolution (for an explanation of the difference in the inner region see in the
main text the unperturbed case). The evolutions proceed without instabilities.

We perform a comparison between a black hole collapse in 1D spherical sym-
metry and in full 3D. The initial data settings correspond to a MPL13 model
with the following parameters: amplitudd = —0.1, width ¢ = 0.1 and cen-
ter n. = 2.3, respectivelyr. = 5.0, for the Gaussian perturbation in the initial
lapse profile.
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We have chosen a negative initial pulse. The behavior is thee s in the
previous cases, namely the perturbation splits into a left going and a right going
pulse. The pulse traveling right will loose amplitude and eventually leave the com-
putational domain, while the left pulse will interact with the collapse front. One
can notice in Fig. (8.16) that the lapse alidbrofiles manifest the same behavior
for the 1D (radial direction) and the 3D (x direction, cutat 0, z = 0) cases.

8.5 Discussion

We study two classes of initial data with various perturbation models and conclude
that instabilities appear only for a restricted set of initial perturbation parameters.
Most instabilities are related with thi€ entering the negative domain, because of
numerical errors or just initial data perturbations. In cASe< 0 locally, accord-

ing to the slicing conditiord;a = —a?f(a)K the lapse will have local rebound
points, which contrast with the general collapse behavior dictated by the source
terms. We associate this instabilities with runaway solutions, in agreement with
[91].

Our study satisfies the criteria of high resolution proposed in [96]. We search
for instabilities in the models using the standard criteria of proposed in the liter-
ature, namely convergence tests. Furthermore, we present Penrose diagrams in
order to picture the dynamics of the slicings. This chapter contains only a re-
stricted collection of relevant results. The full study extends to various choices of
the parameters in the MPL and MPS models.

Based on our numerical results, we will argue that these instabilities are not
generic for evolved gauge conditions as claimed by [96]. We support the conclu-
sion that instabilities can appear, but whether they do or not depends strongly on
the form of the initial data. The slicing withh = 1 initially never creates instabil-
ities, which is in agreement with the current numerical observations.






Chapter 9

Symmetry Seeking Shift
Conditions

In the 3+1 formalism of General Relativity, the evolution equations and the slicing
condition determine the history of the geometry. The lapse specifies the distance
between the spatial slices, while the shift dictates how the spatial coordinates are
carried between the slices. In practice, in computational simulations, the shift
determines how the distribution of points is carried from one spatial slice to the
next.

There have been many attempts of finding good coordinates adapted to spe-
cific problems in Numerical Relativity (like critical collapse or binary systems).
We presented in the Chapter 8 several possibilities for adopting time coordinate
conditions. In this chapter, we will concentrate on the choice of space coordinate
conditions, with focus on a particular case well suited for black hole evolutions.

It is worth reminding the fact that Numerical Relativity is based on Einstein’s
theory of gravitation, which does not assume a preferred set of coordinates. So the
success of the black hole codes should not depend on a specific space coordinate
system, as long as the slicing condition is appropriately chosen in order to avoid
singularities.

We consider as a convenient slicing condition for black hole spacetimes, one
that has a suitable behavior near the singularity and ensures singularity avoidance
(Chapter 8). Regarding the choice of shift conditions, ideally one wishes to de-
couple the true physical behavior of the spacetime from the coordinate effects, by
constructing 3-covariant shift gauge conditions, such that the behavior would be
independent of coordinate changes within a given hypersurface. For spacetimes
that have a Killing vector, it is useful to use coordinates adapted to the symme-
try, while for spacetimes with an approximate Killing vector, one would wish to
minimize the rate of change of the metric with time.

We present in this chapter a generalization of the harmonic almost-Killing

157



158 Symmetry Seeking Shift Conditions

equation (HAKE) [100], derived from considerations of apgnuative symme-
tries in the spacetime. The numerical simulations performed with the Z3 and Z4
systems, show that the generalized almost-Killing equation (AKE) [20] provides a
space coordinate condition that satisfies these requirements.

9.1 The Almost-Killing Equation

9.1.1 Harmonic Almost-Killing Equations

Killing vectors are solutions of the equation:

Le(guw) = Vo + Vi€, = 0. (9.1)

An intuitive example is choosing the time lines to be the integral curvesanid
the time coordinate to be the affine parameter on these curves,

f - 8t.
Then the Killing equation written as
8tg/u/ =0, (92)

tells us that the metric is stationary, so the spacetime geometry is preserved along
the integral curves of.

The AKE address the problem of finding 'quasi-stationary’ coordinates (as
stationary as possible) in a generic spacetime [100]. It is based on the idea of
finding "almost-Killing’ vectors fields#, using the standard variational principle,

65 =0, S= /L\/g d*z. (9.3)

We consider for the Lagrangian densitya general quadratic form, which can be
written as a linear combination of the two scalars formed with the tensor Eq. (9.1),

L= V&) Ve — (9,67
The resulting Euler-Lagrange equations take the following form
Vo[V + VHE" — k(Vo€7)g""] = 0, (9.4)
or equivalently written as a wave equation,

0 + Ruw&” + (1 —k)0u,(V,E") =0, (9.5)
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which admits as solutions Killing vectors and "almost-Kitii vectors, for any
value of thek parameter. This AKE condition can be viewed from a generalization
of Eqg. (9.1).

An intuitive example of a vector satisfying the AKE, is thevector of the Z4
formalism. The Z4 can be written in the vacuum case as

R, +V,2,+V,2Z,=0.
Its subsidiary system is given by the contracted Bianchi identities
Oz¢¥ + RF,ZY = 0. (9.6)

Then the AKE casé& = 1 is a special choice, as Eq. (9.5) becomes the condition
Eq. (9.6) for theZ vector. One finds that the combinati¢éw,~Z, + V,Z,) in the
Z4 system is minimized for this particular value lafsuch that one gets as close
as possible to the original Einstein system.

We consider the integral curves 6fto be the time lines of our coordinate
system. Then the Euler-Lagrange equations (9.4) in these adapted coordinates
read:

g o, + (1 = k)g o, 1", = 0. (9.7)
The choicek = 1 becomes a generalization of the harmonic coordinate condition,
gm—atruu’r = 0.

The relationship between the harmonic and the 3+1 formalism is more trans-
parent if we decompose the contracted Christoffel symbbls: ¢*"T'#,. as

1
n,J" = ol = —g(ﬁt —pBP0,)a — K,
hi; , p
ofy = "S5 o) — oot %Ap Lo ®r,.  (9.8)

The value of™® will provide an evolution equation for the lapse, namely the time
slicing, and the value df; amounts to an evolution equation for the shift, which
determines the time lines for a given slicing. The main difference is thdtttzee
constraints in the harmonic formalism, while the corresponding 3+1 conditions are
part of the evolution system.

In the case of the Z4 systemk, = 1 is the only choice that ensures strong
hyperbolicity for the full system of evolution equations plus gauge conditions.
This choice leads to the HAKE equation [100],

g o, + ... =0, (9.9)
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with extra Z terms included in order to obtain a well posed @b However, this
leads to a slicing condition which is not well suited for black hole simulations, as
the principal part exhibits a close resemblance with the harmonic coordinates

g =0, (9.10)

S0 it presents the same singularity avoidance problem as the harmonic lapse (Sec-
tion 8.1).

9.1.2 Almost-Killing Shift

The idea of the AKE shift is still very appealing, as this coordinate condition is not
only well adapted to the stationary spacetimes, but it also minimizes the deviation
from the stationary regime. The problem consists in making the quasi-stationary
conditions derived from the variation principle Eq. (9.3) compatible with the sin-
gularity avoidance requirement for black hole evolutions.

A solution would be to split the slicing from the time lines condition. One can
notice that by enforcing = 9, we demand two things, namely that the time lines
are the integral curves of the almost Killing vectgrand that the time coordinate
is chosen to be the preferred affine parameter associated with these lines. While
the first requirement fits the idea of obtaining a quasi-stationary gauge condition,
the second one does not have a clear physical motivation. As we wish to enforce
singularity avoidance in black hole simulations, the second requirement is not well
suited.

A better strategy is to choose a priori the time coordinate. The spacetime
slicing

¢(x#) = constant,
can be chosen such that it ensures singularity avoidance. Then one can use this
time coordinate as a parameter along the integral lines of the almost-Killing vector
&, by requiring
§'oue = 1. (9.11)
One constrains this way the vectoto fulfill Eq. (9.11) in the minimization pro-

cess.
The new Lagrangian can be written as

L= L+ A&"9,0 — 1). (9.12)

The Euler-Lagrange equations include now the constraint Eg. (9.11) and the sys-
tem
Vo [VVEH + VHE — k(Vo7)g" ] = A", (9.13)
which is a generalization of the almost-Killing equation (9.4). In adapted coordi-
nates,
¢ =1, g = 8t7
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the generalized AKE takes the form
g o + (1 = k)g?H oI, = NO7 . (9.14)

We split the system into 3+1 components and use only the space coordinate
conditions, as the time slicing was chosen a priori. One obtains a second order
evolution equation for the shift

Gor 9" O 1 + (1 — k)OI - = 0. (9.15)

This way, the AKE gauge conditions are completely separated and the generalized
AKE shift equation is compatible with any a priori chosen time slicing.

One can observe that the shift condition is independent of the value of the
Lagrangian. This means that we could obtain the same condition from the original
unconstraint Lagrangian. We can conclude that the slicing constraint does not
affect the minimization process in the shift sector. The generalized AKE shift
Eqg. (9.15) contains a free parameter, for which one can choose now even the
harmonic valué: = 1, as the requirement of singularity avoidance can be enforced
separately.

9.1.3 Gauge Evolution Equations

In the 3+1 form of the Z3 and Z4 systems, the gauge evolution is provided by the
following equations for the lapse and shift,

dha = —a?Q, (9.16)
ap = —aQ, (9.17)
whereQ andQ’ can be either a combination of other dynamical fields, or indepen-
dent quantities with their own evolution equation.
In the numerical evolution of harmonic spacetimes, as we are not interested
in singularity avoidance, it is convenient to use the full AKE conditions Eq. (9.7)

which have a form close to the harmonic gauge. Their decomposition provides the
following evolution equations for the shorthan@sandQ*:

WP + 202(KuQ? — Q K) + 20QP(A, + Z,) = 0, (9.18)
WP — 20QF(aK,' — B,") —2a*h™(QP1 — h*1Q)(Dpgn + Dypn —
— Dupg) —40°(Q" — h"Q)Zy + aQ'(a(Q — K) + ' Ap) —
— 203(1 = k)(Q™? — hPQ)(A, + Dp,?) = 0, (9.19)
whereP and P’ stand for the following combinations

P=a(Q—K+20) + PA,, (9.20)
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P' = aQ' + BPB," + 20*(D,F + Z') — ka*(D™P, + AY). (9.21)
We use damping terms of the forma?Q in Eq. (9.18) andraQ’ in Eq. (9.19), in
order to ensure the stability of the solutions.
The standard harmonic lapse and shift gauge conditions can be recovered from
the AKE Eqgs. (9.20 - 9.21), by setting the and P* evolution variables to zero
and choosing a value &f= 1 for the gauge parameter. In this way, the shorthands
Q and@’ can be directly calculated as
P
B—Ap, (9.22)
[0
ﬁp
a
In the black hole evolutions presented in Chapter 6, we chose algebraic gauge

conditions, namely a singularity avoiding slicing of the '1+log’ type and zero shift,
translated into

Q = K-20—

Q" = a(A"+ D)) —2a(Z" + D) B,". (9.23)

Q = EK, (9.24)
Y
Q" = 0.

Even though a vanishing shift works well, the black hole horizon grows rapidly in
coordinate space, such that soon all the computational domain is inside the black
hole. For long term evolutions, we would like to have an outward pointing shift
vector, that will prevent the time lines from falling into the black hole.

The generalized AKE shift Eq. (9.15) offers us the possibility of applying a
shift condition which is well adapted to stationary spacetimes. Even in cases where
there is only an approximate symmetry, the coordinates are expected to adapt in
order to minimize the rate of change of the metric. For the black holes evolutions
presented in the following section, we considered a combination of the singularity
avoiding slicing Eq. (9.24), with the quasi-stationary AKE shift Eq. (9.19).

9.2 Numerical Analysis

9.2.1 Harmonic Spacetimes

In order to test the properties of the AKE gauge conditions, we choose first a simple
numerical setting, one of the standard ApplesWithApples proposals. As described
in Chapter 4, the Gauge Waves test provides initial data of flat space in non-trivial
coordinates. It was designed for testing the ability of different formulations to
handle gauge dynamics.

The test considers flat Minkowski space in a slicing where the 3-metric is time
dependent

ds® = (1 — H)(—dt* + da?) + dy® + d=?,
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Figure 9.1 lllustration of the Z4 metric components on the x-axis, in a Gauge Wave test
(H = 0.01) with the AKE conditions §k = 1, 0 = 2), resolutiondz = 0.005 and 3rd
order CFV method. The plots correspond to the component of the metric (upper panel)
and theg” component of the shift (lower panel), &tne = 0 (continuous dark-grey plot),
time = 10CT (dashed light-grey plot) andme = 100CT (black plot).
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Figure 9.2. lllustration of the Z4 metric components on the x-axis, in a Gauge Wave test
(H = 0.1) with the AKE conditions § = 1, o = 2), resolutiondz = 0.005 and 3rd order
CFV method. The plots correspond to thie, component of the metric (upper panel) and the
£* component of the shift (lower panel),@tne = 0 (continuous dark-grey plot}jme = 10

CT (dashed light plot) antime = 100 CT (black plot).
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and H = Asin %ﬁ) is a propagating sine wave in the x direction. We run
the test with amplitude$/ = 0.001 and H = 0.01, on a computational domain

d = 1, with periodic boundary conditions. As the relevant dynamics is along the
x-axis, we consider a chanel with higher resolution in the one direction={
0.005), while for the y and z axis we assign a minimum number of points. The
numerical methods employed are a third order Centered Finite Volume algorithm
for the spatial discretization (Appendix 9.5) and a third order Runge Kutta time
integration method (Appendix 9.4).

We perform the evolution with the Z4 system using the AKE conditions, with
a parametek = 1 and dampingr = 2. Notice the form of the damping terms
in the AKE Egs. (9.18 - 9.19), which are constructed from the right-hand-sides of
the evolutions equations for the lapse and shift Egs. (9.16 - 9.17). This damping is
responsible for the 'freezing’ behavior of the wave, presented in Fig. (9.1) for low
amplitude and Fig. (9.2) for medium amplitude.

One can see for comparison in Chapter 4 the results obtained with the harmonic
gauge for a medium amplitude wave. The profiles follow very closely the exact
solution Fig. (4.3). Only a small amount of dissipation is visible, as we are using
a third order method in order to get rid of the dispersion error.

The behavior of the quasi-stationary AKE in the same setting, shows that the
amplitude is quickly decreasing, such that we get very close to the stationary
Minkowski valueg,, = 1 after only 10 crossing-times (CT). Although a small
residual profile remains even aftéd0 CT, the change in the initial amplitude is
significantly reduced. Additionally, the shift vector grows and stabilizes at a non-
zero value, while the lapse approaches a value of 1.

The same behavior has been reported in [20], where a similar test was per-
formed with the Z3 system, for a value of the AKE paraméter 0.5 and damping
o=2.

9.2.2 Black Hole Spacetimes
9.2.2.a Black Hole in Spherical Symmetry

We present the evolution of a Schwarzschild black hole in spherical symmetry as
described in Section 6.1, in this case with non-vanishing shift. The line element
takes the form

ds* = —(tanh n)?dt? + 4M?(cosh n/2)*(dn? + dQ?), (9.25)

where we performed a coordinate transformation of the type % exp(n) to
the Schwarzschild line element in isotropic coordinates Eq. (6.1). Our evolution
domain extends tg = 10M (r =~ 11000M).

The tests are performed with the Z3 system (Appendix 9.6.1), where the free
parameter that couples the energy constraint in the evolution equation for the ex-
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Figure 9.3. lllustration of the Z3 metric components as a function of the logarithpticordi-

nate, in a Schwarzschild black hole simulation in spherical symmetry, using the "1+log’ lapse
and AKE shift ¢ = 0.5, o = 2) conditions. We use a 3rd order CFV method, with resolution
dxr = 0.05. Left panel: The collapse of the lapse function is presentednat = 50M and

time = 1000M, in a simulation with zero shift (continuous black plot) and the AKE shift
(dashed grey plot). Right panel: The evolution of the AKE shift is presentearat = 500\
(continuous black plot)time = 100M (dashed dark-grey plot)ime = 200M (dashed
medium-grey plot) andime = 1000M (dashed light-grey plot).

trinsic curvature is» = 4/3. This choice leads to a system equivalent to a first
order in space variant of the BSSN, without the conformal decomposition. We
combine the "1+log’ singularity avoiding lapse condition Eqgs. (9.16), (9.24), and
the quasi-stationary AKE shift Eqgs. (9.17), (9.19), (9.21), with a value 6f0.5

for the gauge parameter aad= 2 for the gauge damping.

One can see in Fig. (9.3) a comparison with the simulation in normal coordi-
nates, as presented in Section 6.1. The lapse shows a singularity avoiding behavior
in both cases. The effect of the shift is adding some outgoing speed to the grid
nodes, so that the advance of the collapse front across the grid is delayed. One can
also notice a smoothing in the profile of the lapse, so that it can be better solved nu-
merically. The logarithmic character of the grid makes the difference between the
two simulations less obvious at later times, when the collapse front is at situated at
larger values of the coordinate.

9.2.2.b Black Hole in 3D

We present the evolution of a Schwarzschild black hole in 3D as described in
Section 6.2, in this case with non-vanishing shift. The initial data is provided by
the metric in isotropic coordinates, where the line element takes the form

M\*
ds* = —a’dt” + (1 " 2_> (dr® +r%dQ?) (9.26)
T
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Figure 9.4. lllustration of the Z4 metric components on the x-axis, in a 3D Schwarzschild
black hole simulation, with "1+log’ lapse and AKE shift (= 1, 0 = 10). We use a 3rd
order CFV method, with resolutiofiz = 0.1. Left panel: The collapse of the lapse function
is presented atime = 10M (black plot),time = 20M (dark-grey plot) andime = 30M
(light-grey plot). Right panel: The evolution of the AKE shift is presentediate = 10M
(black plot),time = 20M (dark-grey plot) andime = 30M (light-grey plot).

anddQ? = df? + (sinf)?d¢®. We follow the stuffed black holepproach and
match a scalar field such that the metric becomes regular inside the horizon Eq.
(6.15).

The test is performed with the Z4 system (Appendix 9.7). The gauge con-
ditions are provided by '1+log’ singularity avoiding lapse condition Egs. (9.16),
(9.24), in combination with the AKE shift Eqgs. (9.17), (9.19), (9.21), with- 1
for the gauge parameter and= 2 for the gauge damping.

One can notice in Fig. (9.4) that the lapse function shows almost the same
rate of collapse in the simulation where the AKE shift is active, compared with the
vanishing shift simulation in Chapter 6, Fig. (6.14). We find only a small decrease
in the K variable, which controls time variation of the metric coefficients. The
shift is not successful in slowing the dynamics and one does obtain the behavior
associated with the 'Gamma driver’ condition Eq. (2.30).

9.3 Discussion

From a numerical point of view, the desired coordinates should be free of arti-
ficial (coordinate) singularities, they should take advantage of the symmetry of
the problem, namely in stationary spacetimes they should lead to explicitly time
independent metric components, and in the absence of symmetries they should
minimize the rate of change of the metric.

The 'Gamma driver’ shift condition currently used in combination with the
BSSN system in the moving puncture approach, manages to evolve the binary
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black hole data to a stationary state. In the case of an ihdgimary system,

one can consider an approximative Killing vector and one defines a (non-unigue)
corotating coordinate system. The coordinate system on the spacetime is obtained
by Lie-dragging the slice and its coordinates along the Killing vector. However
this shift choice does not have the expected behavior when used in combination
with other 3+1 Einstein systems.

We developed the AKE shift condition as an alternative to the 'Gamma driver’
shift condition. The AKE gauge shows very good results in the Gauge Wave Test,
as the metric gets very close to the stationary Minkowski value. In the case of a
black hole in spherical symmetry, the results are also satisfactory. We have shown
both analytically and numerically, that one can combine the '1+log’ slicing with
the generalized AKE shift, without loosing the quasi-stationary properties of the
AKE condition and the singularity avoidance of the slicing. The effect of the
shift is a delay in the advance of the collapse front across the grid, such that the
computational domain is prevented from falling into the black hole. However, the
generalization to full 3D black hole evolutions requires further investigation.

We have added standard damping terms to the AKE condition, in order to
control the growth of the lapse and shift values. We found that the results depend
crucially on the particular value of the gauge paramétand on the damping.
Furthermore, the preferred values lofchanges for different evolution systems,
namely we foundk = 0.5 for the Z3, andk = 1 for the Z4. These particular
values are in fact special, &s= 1 is a generalization of the harmonic coordinate
condition, while fork = 0.5 the minimum principle leads to a minimization of the
conformal-Killing equation, namely a quasi-conformal shift condition. This opens
an interesting perspective for future work.



Concluding Remarks

In this thesis, we studied several analytical and numerical problems related with
simulations of general relativistic black holes and boson stars. The principal new
results are as follows.

We developed a new centered finite volume (CFV) method based on the flux
splitting approach (Chapter 5). This algorithm is the first one in the class of fi-
nite volume methods which allows third order accuracy by only piece-wise linear
reconstruction. Used in combination with positive-coefficients Runge Kutta meth-
ods, it ensures that the monotonicity properties of the basic evolution step will be
preserved by the resulting strong stability preserving algorithm. This CFV method
can also be used in the form of an adaptive dissipation algorithm, which can be
combined with the standard finite difference methods. As long as one does not
require the use of limiters, the two approaches are equivalent and can be applied
even to systems implemented in a non flux-conservative form.

A comparison between different techniques currently used in Numerical Rel-
ativity, is performed in the context of a Schwarzschild black hole simulation in
spherical symmetry (Chapter 6). The study shows that our CFV method allows
longer and more accurate evolutions, even at low resolutions. The method is effi-
cient especially in dealing with the steep gradients which arise in black hole evo-
lutions with vanishing shift.

We performed the first long term simulation of a Schwarzschild black hole in
normal coordinates without excision (Chapter 6). Our success does not rely on
a specific choice of gauge conditions or treatment of the singularity. We consider
two approaches for dealing with the BH singularity, namely the puncture technique
and scalar field stuffing, and provide numerical evidence that they have a similar
approach to the stationary state, in the context of normal coordinates and '1+log’
slicing.

The crucial ingredients in our 3D Schwarzschild black hole simulations are the
Z4 system and the efficiency of our CFV method. We devised an improved version
of the Z4 system, with constraint adjustments and damping terms (Chapter 3). In
addition, we use a flux conservative implementation, which proved to be important
in standard Numerical Relativity tests (Chapter 4).

We present the first general relativistic study of Mixed State Boson Stars

169
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(MSBS) configurations (Chapter 7). Performing numericall@ians with the
Einstein-Klein-Gordon system in spherical symmetry, we follow the evolution of
MSBS under massless scalar field perturbations. We fit the growth rate of the un-
stable configurations and extrapolate to find the maximum allowed Noether frac-
tion which separates the stable and unstable models. Our simulations show that
even unstable MSBS settle into stable configurations through the scalar field ra-
diation. The results of this numerical study, regarding the long term stability of
MSBS configurations, suggest that they can be suitable candidates for dark matter
models.

We performed a detailed study of gauge instabilities related with the *1+log’
family of singularity avoiding slicing conditions (Chapter 8). We study two classes
of Schwarschild initial data, by perturbing the initial lapse and perturbing the initial
slice. Our numerical results based on evolutions with various perturbation mod-
els, show that instabilities appear only for a restricted set of initial perturbation
parameters. Most instabilities are associated with runaway solutions. The slicing
with lapse equal to one initially, never creates instabilities, which is in agreement
with the current numerical observations. We argue that these instabilities are not
generic for evolved gauge conditions.

We developed a generalized Almost Killing Equation (AKE), which is ex-
pected to adapt the coordinates to the symmetry of the problem under study (Chap-
ter 9). The resulting 3-covariant AKE space coordinate condition can be used in
combination with any slicing, without loosing its quasi-stationary properties. The
behavior of the AKE shift in numerical evolutions of harmonic spacetimes (Gauge
Wave Test), manages to bring the metric close to the stationary value. In the case
of a black hole in spherical symmetry, the effect of the shift is a delay in the ad-
vance of the collapse front across the grid, such that the computational domain is
prevented from falling into the black hole. However, the generalization to full 3D
black hole evolutions requires further investigation.



Appendix: Numerical Methods

9.4 Time Integration Methods

9.4.1 Crank Nicholson
The iterative Crank Nicholson integrator is defined as:
ki = kf(t,,u"),

k2 = kf(tn+k/27un+kl/2)v

ks = kf(tn+k/2,0" + ko /2),

W = w4 ks

9.4.2 Runge Kutta

Most of our numerical results are based on a 3rd order accurate RK time integration
method:

W= A,

3 1

ut = Zu’”‘—i—zf(u*,At),
1 2

un+1 — §Un+§f(u**’At)

9.5 Spatial Discretization

9.5.1 Finite Differencing

The spatial discretization is based on a centered finite difference method, 2nd order
accurate,

Do;Doj ifi#j

% = Doi 8"81'_’{D+ZD_¢ ifi=j °
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or 4th order accurate,

Az
8; — D" = Dyi(1 — —g DyiD_;),

pWpW if i 4§
82-63» — J A o o
DyiD_i(1—55-DyiD—y) ifi=j
where
Vitl — U5
D+'Uj = 7J+A(L‘ J s
Dy = WU
UV, — Vi_
DO'Uj = 7J+12Ax‘7 1,
Vijt1 — 20 +v i—1
DyD_v; = -* AT

For a summary of definitions and results for standard finite difference discretiza-
tions one can see [40], where some results concerning the evolution systems that
we considered in this thesis are derived.

9.5.2 Kreiss-Oliger Dissipation

It is common practice to add third order accurate Kreiss—Oliger dissipation [101]
to all the right-hand-sides of the time evolution equations as

8tll — Otu + Qu.

We use the following general form of the Kreiss—Oliger dissipation ope(atof
order2r,

Q = o(-1)"" V(A "Dy )" (D-)" /2%,
for a(2r —2) accurate scheme, where the parametergulates the strength of the
dissipation.

9.5.3 Finite Volumes

The explicit steps that one needs to follow when applying our Centered Finite
Volume (CFV) method are:

e The algorithm for the grid point:
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- Calculate the left and right predictions for the fluxes:
FR, = F;,— \u,. (9.28)

- Calculate the left and right slopes of the left flux in the éeby using the
left fluxes in the neighboring points:

DL; = (FL;—FL;_),
DR; = (FLjy1—FL;).
- Calculate the slope of the left flux in the cellby averaging the above

computed slopes:

- Calculate the left and right slopes of the right flux in the ¢glly using the
right fluxes in the neighboring points:

DL; = (FR;—FR;_4),
DR; = (FRi;1— FR;).
- Calculate the slope of the right flux in the céllby averaging the above

computed slopes:
SR; =bDL; + aDR,. (9.30)

e Repeat the algorithm for th + 1) grid point.
o Compute the left and right flux at the interfage+ 3):

1
Ly = FLi+ SL, (9.31)
1
RH% = FRi+1_§SRi+1> (9.32)

and average them in order to obtain the final flux at the interface:

1
= §(Li+§ + Ri—i—%)'

Fiy

(NI

e Repeat the scheme for the flux at the interféce ).
e Obtain the value of the flux in the grid points:
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A comparison between our CFV method with the dissipatibriefms) sup-
pressed, and the standard 4th order finite difference scheme, allows us to uniquely
determine the slope coefficients Egs. (9.29), (9.30).

An equivalence between the CFV method with= 0 and the standard FD
algorithms can be obtained in the following way:

e The second order finite difference algorithm can be recovered from the pre-
viously described CFV method by setting the numerical speeds 0 in
Egs. (9.27), (9.28) and the slop84. = SR = 0in Egs. (9.31), (9.32).
After performing the replacements, one obtains:

1
= S5-I+ Fi),

Fi+% 2dx
1
Fi_% = %(Fi—l-i'Fi)»
Fiyn — Fiy
F o= STl
! 2dx

e The fourth order finite difference algorithm can be recovered from the pre-
viously described CFV method, by setting the numerical speegs0 in
Egs. (9.27), (9.28). A simple calculation leads to:

1 1

Fo= %[Fi + 5((@ —b)F; —al; 1 +bFj1q) +
+ Fir = 5((b—@)Fi1 +aFiys — b)),
Fii = ——[Fiy+o((a—b)Fy - aFiy +bF) +
2 2dx 2
bR = 5((b— B + aFi — bF )L
Fo— (—aFii2 +8aFiy1 — 8aF;_1 + an‘—z)’

4dx

Comparing with the standard 4th order FD algorithm, one obtaias %
The value ob = £ is obtained taking into account the constrdint-b) = 1.
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9.6 The Z3 system

9.6.1 The Z3 system in spherical symmetry and normal coordinates

Consider a Schwarzschild line element written as
ds® = —(tanh r)2dt® + 4M?(cosh r /2)* (dr? 4 d0?), (9.33)

corresponding to

ds® = —a?dt? + hypdr? + hggdQ?.

Then the evolution equations of the Z3 system used to evolve a Schwarzschild
black hole in spherical symmetry can be translated into:

Othry = —2ah., K",
Othgg = —2ahgeKy”,
8,4, + OafK] =0,
oDy" 4+ 0plaK,"] =0,
oDy’ + 0.]aKe’] =0,
oz, + O [204K99] =

Il
[\
L
)
=
/-?
=
:
|

KGG) + ATKGG - KTTZT]y
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OK," + Dok (A + (2= m)Dr” — (2= 5)Z,)] =

= alK, K"+ (2 —n)K, Ky — gngng -

— WD (A 4 (2 =)Dy + (g —Z,)+

b HTDG (2~ m) A — (2= DD’ —nZy) -
— W2 —n)AZ, — ghee]’
O+ Oah((1=m)Du’ +572,)] =
= a[(l -n)K, K" + (2 - g)ngKee _
— WDy ((1—n)Dyp” + gzr) n

£ DG (2 - )7~ (2~ 2D) -

— nTA(Dy’ = Z) + (L - 5]

9.6.2 The Z3 system in spherical symmetry, normal coordinates and
regularization

Consider a Schwarzschild line element written as

M 4
ds® = —a?dt® + (1 + 5) (dr? + r2dQ?),

corresponding to
ds® = —a®dt* + hypdr® + heer?dQ2.

Then the evolution equations of the Z3 system used to evolve a boson star
configuration can be translated into:

Othey = —2ah. K",

Othgy = —20hge Ky’

WA, + OfafK] =0,
ODy" +  OpaK,"] =0,
0Dy’ + O;lak,’] =0,
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8tZr

8tK7"T

9, Ky?

+

87[2(1}{96] =
1h 1 h
20 — (K’ - K,") - K,” | Z, + — [1-
a{47‘h99( 0 ) |: +47‘< h99>:|+
1
<Dre"+ —> (K," — Ko¥) + A, K" —4m},
T

2 4
T " Ar _Dre__Zr =
o o (450’ - 32

2
a {(K,ﬂ“)2 + §K99(Kx — K) = h'"D," A+

1
3—r[h""(DWT — A, —4Z,) + h%(D,y% — A)]+

2 1 h

S\ Zo+— (1= 22 ) | (2D,." —2D,4% — A,)—
3 [ T < h99>] ( 0 )

2 rr 0 1 r T STT 6
gh <Dr0 +;> (Drr Ar)+877 <6 2 +S€ >},

1 2
T " __Dr 0 _Zr =
19, [ah ( 3o + 3 )]

1
a {gKae(—Kﬁ +4Ky%)+

1
oW (A = 2Dy — 42,) + h% (A, —2D,¢%)]—

2 1 h

SR Z+ — (1= )| (D" — Dyl — 24,

3 [ +47’< hee)]( ’ *

1 rr 0 1 r T STT 0
3h <DT9 +T> (Dmn 4A,) + 8w <6 5 + Sy )}

9.6.2.a The Matter Terms

The matter terms introduced by a complex scalar figle= ¢ — i¢!, can be
explicitly written as:

ST + (6] + W00 + (857 + m[(61) + (6]},
VAT (Gl b+ 011y,
SO0 + 6]+ K00 + (85— m2[(61)? + (6771,

SUTIOE + (OR] = BID? + (6 — (6 + (6™},



178 Einstein Systems

where the radial and temporal derivatives are denoted by

(bt = @at¢7
«
¢r = 8r¢>

and the evolution of; , is given by the Klein-Gordon equations.

9.6.2.b Characteristic Decomposition

The characteristic decomposition of the system, along any given space direction,
is given by the following fields which propagate

e along the time lines (with zero speed):

«, hrra h9€7 ¢7 Ara (Ar - f t?“D), (2Dr06 - Zr)?
e along the light cones, with speedsyv/ A"
1
aky? + a\/h""g(2Zr — DY),

Or £ O
e with gauge speed-a/f:
o/ f K +aVhTA,,

wheref = 1 for our gauge choice of harmonic slicing.

9.6.3 The full Z3 system

The Z3 system has the form:

1 1
Ochij = —20lKij = 5—(Bij + Bji) = — Dpij,
0Zi + 0~ Zi+ o(—KP +67K) + p(BY — 5 B,")] = S(2y),
O Kij + Op[=P K+ afXy — gh,-j(Dp — EP — ZP)}] = S(K55),
where thet parameter comes from the definition of the Ricci tengaorresponds
to the ordering choice andtunes the coupling with the energy constraint, allowing

us to obtain different forms of the Z3 system (Section 3.1.1). The shorthands can
be translated aB; = D;,P andE; = DP,,.
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The A?;; in principal part of the extrinsic curvature equation can be written
explicitly as

Nij = DPyj— %(1 +O)(Dyg? + Dji?) +
4 %@-p(Ai b Di— (1—&)F; —27) +
bSO+ Dy~ (1 - OB, — 22)).
The Z3 source terms are given by
S(Kij) = Szu(Kij)— ghijsm(e) = ga(m — EP — ZP)(2Dyij + Aphij),

S(ZZ) = Oé[AzK - Apri — Diqupq + Dpri - 2K7”,Zp] - ZitTB —
—8raS;.

9.7 The Z4 system

The Z4 system has the form:

1 1
Othij = —2a[K;; — %(Bij + Bj;) — - pii O],

0.Zi + Op[—FZ; + al—KP +6:(K — 0)} + u(B¥ — 6:7trB)] = S(Z),
OiKij +  Op[=FPKij + o] = S(Kyj),
00 + 0p[—pP0 +a(DP — EP — ZP)| = S(0).
The Z4 source terms are given by

S(K;j) = —KitrB+ KpBjP + K,;B¥ +
+a{D”(Dijp + Djip — Dpiz) +
+%(1 — ED[(Ap = 2Bp)(Dig? + Dji?) — (A Ei + AiEj) +
+2(Dypgi D" + Dpg Di*1)] + %(AjDi + AiDj) +
+2(Dpgj DPi = Dypg DT — %Diququ) +
—22"(Dipj + Djpi — Dpij) — (AjZi + AiZj) —

—2quin + KZ](K — 2@)} — 87TC¥[SZ" — %(WS — T)],
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S(ZZ) = Oé[AZ(K - 29) — Apri — Diqupq + Dpri - 2KpZZp] —
—ZitrB + ZpBip — 8ralS;,
S(0) = F24,(D" = EY =227) + D,""(2D,g = DP,y) -

—DP(D, —27,) — K K%, + K(K — 20)] — 6trB — 8rar.

9.8 The Friedrich-Nagy system

9.8.0.a The constraint equations fdr

(e1)PO0pT'232 — (€2)POpI'231 — E31+
+Xx23X21 + X22X13 — 2X23X12+ (9.34)
+D9321'991 — 9211131 4 2IM231M121 = 0,

(e2)P0pT'131 — (€1)POp'231 — Eso+
+x23X11 + X12X13 — 2X21X13+ (9.35)
+D2321M121 — I'211131 — 2179311221 = 0,

(e3)POpI'131 — (€1)POpI'331 + Eoo+
+x33X11 + X13X13 — 2x31X13F (9.36)
+1'3320M121 — 1311131 — '3311'331—
—T931T931 — 2732117231 = 0,

(e3)P0pT232 — (€2)P0pT'332 + Er1+
+X33X22 + X23X23 — 2X32X23— (9.37)
—I'3311921 — I'a320M932 — I'33217'332— '
—I'9311'931 + 2I'321'231 = 0,

(e3)POpl'a31 — (e1)POpI'330 — Eg1+

+X33X12 + X23X13 — X32X13 — X31X23— (9.38)
—I'3311"121 — I'a32l’231 — ['3300'331—

—To311M131 — I'321T232 + I's21 131 = 0,

(e3)P0p'231 — (e2)POpl'331 — Eo1+

+X33X21 + X23X13 — X32X13 — X31X23— (9.39)
—I'3311'332 — I'2320'301 + ['33007291 —

—Tog1M131 — Tagalla31 + 's21'131 = 0,

(e1)P0pI'321 — (e3)POpM121 + Eso—
—X32X11 + X31X12+ (9.40)
+1'3310301 + ['o21 1321 + T'332l131+
+1'1211M131 — 3311231 + 231221 = 0,
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(€2)POpI'301 — (e3)POpI'221 — E31—
—X32X21 + X31X22—
941
—I'331'232 + I'9211'939 + I'3321"231 — ( )
—I'1211'321 + I'121231 + I'3321'321 = 0,
(e2)POpI'121 — (€1)POpI'291 — En1—
—F2 — x12X21 + X11X22—
9.42
—I'991'921 — I'211M121 + 23119231 — ( )
—I'930I'131 = 0.
9.8.0.b The constraint equations foy
(e2)POpx11 — (€1)POpx21 — B3 — x21F1 + x12F1—
—x130231 — x211'221 — x120221+ (9.43)
+x230'131 + x221'121 — x111'121 = 0,
(e2)POpx12 — (€1)POpx22 — B3z — x21F2 + x12F5—
—x130232 + Xx2317231 — x221'201+ (9.44)
+x11221 — x211'121 — x121'121 = 0,
(e3)POpx21 — (€2)P0px31 — B11 — x32F1 + Xx23F1—
—x311'332 — x230'331 — x220'321 + X111'321— (9.45)
—x211'232 + x331'231 — x111'231 + Xx321'221 = 0,
(e3)POpx12 — (€1)POpx32 + Bao — x31F2 + x13F5—
—x131'332 — x320'331 — x220'321 + Xx111'321+ (9.46)
+x331'231 — x220'231 — x121'131 — Xx311'121 = 0,
(e3)POpx11 — (€1)POpx31 + Bar — x31F1 + x13F1—
—x311'331 — x130'331 — x21'321 — Xx121'321— (9.47)
—x21T231 + x330'131 — x111M131 + x320'121 = 0,
(e3)POpx22 — (€2)POpx32 — Ba1 — Xx32F5 + Xx23Fo—
—x320"332 — x230'332 + x21'321 + X121'321+ (9.48)
+x3307232 — Xx22@'232 — x121'231 — Xx311'221 = 0,
(€1)POpxas — (€2)POpx13 + fx21 — [x12 — Boz — B+
+x21'232 — 2x121'232 + X22@'231 — Xx111'231+ (9.49)
+x230221 + 2x211'131 — x121'131 + x1307121 = 0,
(e3)POpx13 — (€1)POpx33 — fx31 + fx13 + Baa+
+x120'332 — x330'331 + x111'331 — Xx230'321 — X3117232+ (9.50)
+x131232 — x32'231 — x231'231 — 2x311'131 = 0,
(e3)POpxa3 — (€2)POpx33 — fx32 + fx23 — B31—
—x330'332 + Xx221'332 + x21'331 + Xx131'321 — 2321232 — (9.51)

—x311"231 — x130'231 — x321"131 + x231'131 = 0.
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9.8.0.c The evolution equations fdr

(e0)POpI'121 + Ba1 + x11F2 — x12F1+
+x111121 — x230131 + x120'221 + x1317231 = 0,
(e0)POp'221 + Baa + x21F2 — x22F1+
+x1307232 — Xx230'231 + x221'221 + x211'121 = 0,
(€0)P0pI'321 — Baa — Bi1 + x31F2 — x32F1+
+x130'332 — Xx231'331 + X330'321 + X321'221+ (9.54)
+x230'221 + x311'121 + x131'121 = 0,
2(e0)P0pl'231 — (e2)P0px13 — (€1)POpx23+
+fx21 + fx12 — Boa + Bi1 — 2x13F> — 2x23F1+

(9.52)

(9.53)

9.55
+x211'232 + 2x12232 + x221'231 + x111'231+ ( )
+x230221 + 2x210'131 + x121'131 — x131'121 = 0.

(€0)POpI'331 — (e1)POpx33 — Xx33F1 + x12I'332 + x11'331 = 0, (9.56)
(€0)POpI'332 — (e2)POpx33 — X33F2 + x22I'332 + Xx21'331 = 0, (9.57)
(€0)POpI'131 — (e1)POpx13 + fx11 — Bo1— (9.58)

—2x13F1 + x11T232 + x121'231 + 2x11M131 + Xx231'121 = 0, '
(€0)P0pT 232 — (€2)POpx23 + fXx22 + Bo1— (9.59)

—2x23F5 + 2x221'232 + x211'231 — Xx130'221 + Xx221'131 = 0,

9.8.0.d The evolution equations foy

(e0)POpx12 — (€1)POp s + Eop—
—X23X13 + X22X12 + X12X11— (9.60)
— Iy Fy 4 fTog1 — Fil'1o1 + I'azol’a31 4+ I'agiI'131 = 0,

(€0)POpx21 — (€2)POpF + Eo1—
—X23X13 T X22X21 + X21X11— (9.61)
— Iy Fy 4 fTog1 + Fol'ao1 + I'azol’a31 4+ I'ag1I'131 = 0,
(€0)POpx11 — (€1)POpF1 + E11—
—X13X13 + X12X21 + X11X11— (9.62)
—F1Fy + T30 + Fol'o1 + T'agalMi31 + I'izil'i31 = 0,
(e0)POpx22 — (€2)POp s + Eoo—
—X23X23 + X12X21 + X22X22— (9.63)
—FoFy + fTo39 — F1I'201 + T'a321'932 + I'a30l'131 = 0,
(€0)POpx13 — (€1)POpf — (e2)POpl'ag1 — (e1)POpIM 131+
+X23X21 + X22X13 + 2X13X11— (9.64)
—fF1 — F1T932 — FyI'931 — 2F 1131+ '
+2l9311"121 — I'2211M131 + I'2211'232 = 0,
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(€0)POpx23 — (€2)POp f — (e2)POp'a32 — (e1)POpL 231+
+X23X11 + X12X13 + 2X23X22— (9.65)
—fFy — F1T931 — Fol'131 — 2F50M930— '
—2I'991 931 + D'agoll121 — I'131lM121 = 0,

(€0)POpxs1 — (€3)POpF1 + E31+
+X31X11 + X13X11 — X33X13 T X23X21 + X32X21 + X33X31+

9.66
—fF1 + fT'331 — F1l'a30 — F11'131 + FoI'301+ ( )
+I'331'232 + I'3311'131 = 0,
(e0)POpx32 — (€3)POpF5 + Esa+
+X31X12 + X13X12 + X33X32 + X23X22 + X32X22 — X33X23+ (9.67)

—[Fy + fT'339 — F1I's01 — Fol'939 — FoI'131+
+I'131'332 + I'3321'232 = 0,

(€0)POpx33 — (€3)POp f — (€2)POpI'332 — (e1)POpI'331+
+x33X33 + X33X11 + X33X22 + 2X23X23 + 2X13X13—
—f? = 2fT131 — 2fTa3p — Fil's31 — Fol's30— (9.68)
—I'3321'332 — I'3311'331 + ['3320"121 — I'33117201—
—2T 93217932 — 2793117231 — 2193217131 — 2IM131 1131 = 0,

where the following constraints fat were added to the evolution equations for

Eq. (9.34) to Eq. (9.64); Eg. (9.35) to Eq. (9.65); Egs. (9.36), (9.37) to Eq. (9.68),
and the constraints foy to the evolution equations far: Eqg. (9.50) to Eq. (9.56);

Eq. (9.51) to Eq. (9.57), in order to obtain a symmetric hyperbolic system.

The Gauss equation with respect to the hypersurfacéRo;. j ) corre-
sponds taRy121 EQ. (9.52),Rp201 EQ. (9.53),Rp120 EQ. (9.60),Rg210 EQ. (9.61),
Ro110 EQ. (9.62), Ry220 EQ. (9.63). The Codazzi equation with respect/to
(Ri”’j”’3k”’) can be written a$p131 Eq (9.58),R0232 Eq (9.59),R0132 + Roos1
Ed. (9.55),Ro130 + Ri232 EQ. (9.64),Ro230 + R2131 Eq. (9.65).

9.8.0.e The evolution equations for the frame

In the following, we will consider a specific gauge, for whigh)* = (e2)* = 0
andfy = Fy, = 0.

Ao(e1)? — Fi + x12(e2)? + xa1(e1)” = 0, (9.69)
Aoer)" + x12(e2)" + x11(er)t =0, (9.70)
do(er)? + x12(e2)? + x11(e1)? = 0, (9.71)
Ao(e2)” — Fo + x22(e2)” + x21(e1)’ = 0, (9.72)
Bo(e2)" + x22(e2)" + x21(e1)' =0, (9.73)
do(e2)? + xa2(e2)? + xa1(e1)? = 0, (9.74)
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Ao(e3)' + x3a(es)t + xa2(e2)' + x23(ea)! + xz1(er)t + x13(e1)' =0, (9.75)
Ao(e3)? + x3a(es)? + xa2(e2)? + x23(ea)® + xz1(e1)? + x13(e1)? = 0, (9.76)

Ao(e3)® + xa3(es)® = 0. (9.77)

do(e3)? + x33(e3)? + x3a(e2)? + x2s(e2)? + x31(er)? + xazler)? — f —
—T'og0 —T'131 =0, (9.78)

9.8.0.f The constraint equations for E

(eg)papEgl + (eg)papEgl + (el)papEll—
—B3ax33 — B22Xx32 — 2B11X32 + B21X31 — Baaxos3+
+B11x23 + Ba2x22 — Bsixe1 — 2B21x13 + 2B31x12+ (9.79)
+E91330 + Eool's31 + 2E111'331 — E32l'301 — E311M030—
—FE390'931 — Eool'201 + E111'991 — 2E311'131 — 2E21I'121 = 0,

(e3)POp 30 + (€2)P0p Eoa + (€1)P0p Eo1+
+B31x33 — B21x32 + 2B22X31 + B11x31 + 2B21X23—
—2B3ax21 — Baax13 + Bi1x13 + Baaxi12 — Baixii+ (9.80)
+2F991'330 + E111'330 + Eo11'331 + E311'301 — 23217930 —
—E310931 + 2E01 991 — E320'131 — E2ol'121 + E11l'191 = 0,

(el)papEgl — (63)p8pE22 — (eg)papEH—
—2B31Xx32 + 2B32Xx31 + B31Xx23 — B21Xx22 + 2B22X21+
+B11x21 — Ba2x13 — Baaxi12 — 2B11x12 + Baixii+ (9.81)
+2E321'330 + 2E311'331 + 2E991'939 + 2E7111M131 + 2E01 231+
+E31901 + Fool'131 + E11230 — Ei3al'121 = 0.

9.8.0.g The constraint equations for B

(eg)papBgl + (eg)paszl + (81)p8p311+
+x33E32 — x22E32 + x21 F31 — 2x12F31 + x32F00+
+x23F22 — x31 521 + 2x13F21 + 2x32E11 — X23F11+ (9.82)
+B91'332 + Bal'331 4+ 28111331 — B3al'391 — B311'232—
—B3al'931 — Baol'9g1 + B111'991 — 2B311'131 — 2B21I'21 = 0,

(eg)p8p332 + (82)p8p322 + (81)p8p321+
+2x21F32 — x12FE32 — Xx33F31 + x11E31 — 2Xx31E00+
+x13F22 + x32F21 — 2x23F21 — x31F11 — x13E11+ (9.83)
+2B221'332 + B111'332 + B211'331 + B31'321 — 2B320M230—
—B31I'931 + 2B211'991 — B3al'131 — Bool'121 + B11l'121 = 0,
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(eg)papng + (eg)papBll — (eg)papng — (el)p8PB31+
+2x31 32 — x13F32 — 2Xx32F31 + X23F31 + 2x21 Eoo—
—X12E22 — x22FE01 + x11E21 + X21E11 — 2x12F11—
—2B321'330 — 2B311'331 — 2892230 — 2B11M131 — 2B91M231—
—B31I'221 — Bagl'131 — B11'232 — B3al'121 = 0.

9.8.0.h The evolution equations for E

(eo)P(‘)pEll + (eg)papBgl — (eg)papBgl—

—Eaox33 + Er1xss + Esaxse — Esixs1 + Esaxes+
+E22x22 + 2E11X22 — F21x21 — 2E31x13 — 2f Ba1+
+2B31F> + B311'332 + B3al'331 + Baol'so1 — B11l'301—
—Bo1l'a32 + Baol'ag1 + 2B111'231 — B3al'221 — 2Bo11M131 = 0,
(eo)papEgg — (61)p8p332 + (eg)paszl-F
+FE92x33 — E11x3s — E3axs2 + Ezixs1 — 2E32x23+
+E31x13 — E21x12 + 2E22x11 + Er1x11 + 2f Bo1—
—2B3oF — B31T'330 — B32I'331 — Baol'so1 + B11l'301+
+2Bo11'932 — 2B22l'931 — B11l'231 — B31l'191 + Ba1l'131 = 0,

2(60)p3pE31 + 2(61)p3p321 — 2(62)p8p311+

+FE31x33 — E21