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METHOD OF CALCULATING STEADY-STATE FLOWS OF A VISCOUS FLUID WITH
FREE BOUNDARY IN VORTEX-STREAM FUNCTION VARIABLES

A. S. Ovcharova UDC 532.516.5

Computations of the motion of a viscous incompressible fluid with a free boundary in vortez-
stream function variables entail difficulties in the implementation of boundary conditions on
the free surface. A new approach to the formulation of boundary conditions, which takes into
account the specifics in giving these conditions on the free boundary is proposed. An efficient
numerical method of calculating steady-state flows of a fluid is developed and implemented.
Model computations for problems that have ezact solutions are performed.

The main difficulties in the solution of problems in domains having a free boundary are associated
with the fact that the boundary conditions are given on the previously unknown surfaces to be found in the
process of solution of the problem. In the present paper, the focus is on two basic aspects:

(2) development of a mathematical model of motion of a viscous fluid with a free boundary, which
includes the governing equations describing this motion, and the boundary conditions;

(b) implementation of the proposed method in a numerical solution of the problem.

1. Mathematical Model. Let a viscous incompressible fluid of density p, kinematic viscosity », and
with coefficient of surface tension ¢ occupy the domain GB: 0 € z £ L and 0 < y < f(z), where f(z) is the
unknown free surface (Fig. 1). The gravity vector g is parallel to the y axis and is pointing downward. The
system of equations which describe the fluid motion in the variables w (vortex) and % (stream function) is of

the form

AYp = —w. (1.2)

Here Re = vgho/v is the Reynolds number; the quantity pv? is used as the pressure scale, and v and kg are
the characteristic scales of velocity and depth of the fluid. The stream function is introduced by the relations
D .

dy’ oz’

The boundary conditions at the lateral and lower boundaries of the domain GB are assumed to be
specified. The kinematic condition and the continuity conditions for the normal and tangential components

of the stress vector are set at the free boundary.
The kinematic condition is of the form

fi=v— fru. (1.4)

(1.3)
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Fig. 1

Defining the vectors of the normal and the tangent to the free surface f(z) at each point of this surface as

—fs 1 1 fz
" {\/1+f,2’ \/1+fz2}’ 0T {\/1+f,2' \/1+fz2}’

we write the continuity condition for the normal component of the stress vector on the free surface:

_ Ca-—l 1 2 26” au 3v av 1 _ fzz
Ph= -t ntm (5 5) Y o) E-Ja+p (1)

Here P is the fluid pressure on the free surface, Py is the external pressure (e.g., atmospheric pressure), R is
the curvature radius of f(z), and Ca = pvov /o is the parameter that is called a capillary number.
The continuity equation for the tangential component of the stress vector is of the form

Ov  Ou o fOu Ov
2 (50— 32) +1- (5 +52) =0 (1.6)
Excluding the pressure in the Navier-Stokes equations, which are written in variables u, v, and P by means
of cross differentiation, we obtain, generally speaking, a fourth-order equation for the stream function .
After that, Eq. (1.1) can be regarded as the writing of this equation, where w is the function defined by Eq.
(1.2). In this case, Eq. (1.1) expresses the law of displacement of the vortex w. With the pressure omitted, a
similar procedure can be performed for boundary conditions as well [1]. Using (1.3), we obtain, for the stream
function at the domain’s boundary, a rather cumbersome third-order equation containing mixed derivatives
[2, 3]. It is difficult to solve and analyze such an equation, not to mention the vast amount of preliminary work
that should be done by a researcher, especially if the determination of the free boundary is only a fragment
of a large problem. It makes sense to introduce an intermediate function which obeys, as w in the governing
equations, the law obtained on the basis of the initial equations.
We introduce the notation. Let

vy = 9%

= —
In ly=1(z)

be the fluid velocity in the direction of the tangent on the free surface. Since only the stationary fluid motion

is considered and the free surface is a stream line in this case, the relation 4]

v, dvs, 9P 1 0w Gf:
3 T8 T8 Redn fiyp (18)

(1.7)

is satisfied on the free surface. Here and below, the time ¢ is regarded as a parameter, G = hog/v? is the
Galilei number, and g is the acceleration of gravity.
As in [1], Eq. (1.5) can be presented as follows:
Ca=l'1 2 dv,

PP == R " Re s (1.9)
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Differentiating (1.9) with respect to s and substituting the result into (1.8), we obtain
Jv, Ovs 2 %,

W‘L””a’?:fiéﬁJ’D’ (1.10)
where
5] Ca~!1 1 dw Gf:
D=5 (-h+ e m) mem-

Redn  \fi4/2

With the flow stationarity taken into account, one can derive an explicit relation for a vortex on the free

surface [1] from condition (1.6):
2

W = — V.

R

The boundary condition for the stream function follows from (1.7), where v, is the solution of Eq. (1.10),
which possesses remarkable properties such as the divergent form relative to v; and the simplicity of the
solution. In addition, Egs. (1.7) and (1.10) can be considered as an analog of the two-field method written for
a free surface. To find the free surface, we use Eq. (1.4), which may be written in the form

fi+ 1+ f2 - =0.
2. Method of Solution. We shall map the domam GB onto the rectangle 0 < (¢ < L,0<n < 1 by

means of the following transformation:

z=¢ y=f(En

After that, all the boundaries of the domain GB, including the free surface, coincide with the coordinate lines
of the new grid and each equation in (1.1) and (1.2) can be represented in the form

-ét— Bf [6{ (Bu B¢ + B2 F - Ad 37)) an (sz £ + Byy — an +A<I> —a—f-)] +F. (2.1)
Here
Bu=f(¢), Bu=-fm  Bu=(1+Bh)/f(). (2.2)

We note that By B — Bm =

If ® =w, then B = Re, A Re,and F=0.If ® = ¢, then B=1/)\, A=0, and F = \w (] is the
iteration parameter introduéed in the solution of the Poisson equation for ).

We introduce the following notation:

_ oo oo iy _ ad 0P P
U(®) = Bn 5% + Bjs Bn — Ad an, V(Q)—-Blz B¢ + Bys — a + AD — 6£
Equation (2.1) takes the form
a® 1
5 = 57 U@+ Va(@) + R, (23)
and the boundary conditions on the free surface (n = 1) can be written as follows:
Ov, dv, _2 a dv,
T T ﬁ'éag(/’——H %)+ D 24
where
a /- Cal1 1 Ow Ow
D= 6_6(—P°+—Re E) ‘ﬁ‘é(Blza_g‘“B”%) - Gfe;
3 vsy/1+ f? . (25)

d  Bm
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2

w= 'k- Vs, (26)
Bf A
* 5 = 0. (2.7)

It is worth noting that the kinematic condition (2.7) now expresses the law of mass conservation.
We shall search for the solution of Eq. (2.3) at each time step using the scheme of a stabilizing correction
[5] taken in the form

k+1/2 _ gk
Tt - @)+ @) + £

T Bf
E E (2.8
adES LN >
T Bf
Here
Vk+l/2(¢) = B]2Q§+Bzzq):+l/2+A¢k+l/2 %?_’
o (2.9)
Uk-H(Q) — Bll¢§+l +B]2¢f,+l/2 _ A¢k+l _3_17_

It follows from (2.8) and (2.9) that Eq. (2.3) is first solved in the direction of n and then in the direction
of £. We shall show that the succession of the directions of the solution (2.3) is different for the functions ¢
and w. It is important to note that the relations for mixed derivatives are taken from the previous semi-step.
The stabilizing-correction scheme is classified as an economic difference scheme with fractional steps, in which
the first step produces a complete approximation of the equation and the next step is a correction, whose
purpose is to improve the stability.

To implement the scheme (2.8), (2.9), a rectangular computational grid is constructed in the standard
manner in a rectangle which corresponds to the transformed domain GB:

bn=(n—-1)A¢, A¢=L/NB, n=1,...,NN, NN=NB+1,
mm =(m—1)Ayn, An=1/MB, m=1,..., MM, MM =MB+1.

We approximate differential expressions of the type (a11®¢)¢, (a20®4)y, (a19)¢, and (a2®), with second-order
accuracy by the finite-difference analogs A11, A2z, Aj, and Az, which have the traditional representation (5,
6]. To approximate the mixed derivative, for example, (a12®¢)y, according to {7}, we use the operator

(GIZ)n,m+l(¢n+l,m+l Qn—l m+l) - (alz)n m—l(q’n+l,m—l - (I’n—l m—l)

4AEA
The operator A21® is determined similarly. The scheme (2.8) and (2.9) approximates (2.3) with accuracy
O(t + h?).

After the derivatives are replaced by the corresponding finite differences in (2.8) and their difference
analogs from (2.9) are substituted for V;(®) and Ug(®), at each time semi-step, for all the internal points
(n=2,...,NB and m =2,..., MB) we obtain a system of linear difference equations relative to ®({n,7m).
The system has a three-diagonal structure with dominance of the diagonal matrix elements, and it can be
effectively solved by the sweep method, with allowance for the boundary conditions.

Equation (2.4) belongs to equations of the Burgers-Hopf type with the right-hand side. As was shown
in [7, 8], in approximating and deriving a numerical solution, the representation of such an equation in a
conservative form is of significance. We write (2.4) in the form

dvs, 10

‘57+5§<”’)2‘ﬁ:52(*"“\/1—1—7?’)
+ /2 9%

Apd =
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and approximate the second term on the left-hand side as follows [8]:

L9 e 1 00ah = (0 | 1 eadas (90)adh = (o) (v0)a)

20¢" 2 2A¢ 2 2A¢ '
The first term on the right-hand side is approximated in the upper time layer (k+1) by the difference operator
A11. The remaining differential operators also have the traditional representation. For a derivative with respect
to 77, a one-sided second-order approximation is used at the boundary of the domain, the value of dw/0n being
taken from the previous time step. The system of difference equations obtained has a three-diagonal structure,
and it is solved by the sweep method. The boundary conditions for the solution (2.4) can be determined from
the boundary conditions for ¥ specified at the lateral boundaries of the domain GB and also from the physical
formulation of the problem.

3. Calculation of the Vortex and the Stream Function. The central idea of the proposed method
of solving Eq. (2.3) with boundary conditions (2.4)~(2.7) can be expressed as follows. We separate, among the
basic grid functions w(én,7m) and ¥(€n,7m), a group of unknowns, which are called parameters and via which
one can express the main unknown at all the internal points of the domain considered. For example, this will
be the values of w at the domain’s boundaries for the vortex and the values of 1 at the near-the-boundary
points for the stream function. Having derived relations containing only these parameters, we solve these
relations using the boundary conditions. With the parameters found, we restore all the values of the major
unknowns at all the points of the domain.

We shall describe the stages of a transition from the kth to the (k¥ 4+ 1)th time layer. Let the stream-
function and vortex fields be known at time ¢ = k7. The position of the free surface at which these fields
were found is assumed to be known as well.

Stage |. We shall find the new position of the free surface which corresponds to the moment t; 4, =
(k+ 1) from Eq. (2.7) and the matrix of the coefficients B11, B12, and B, from formulas (2.2). Solving Eq.
(2.4), we find the boundary conditions for ¥ and w on the free surface according to formulas (2.5) and (2.6),
respectively.

Stage Il. Equation (2.3) is first solved for the vortex in the direction of {. The boundary condition for
the vortex is taken from the lower time layer. The derived systems of difference equations are solved by the
sweep method. After that, Eq. (2.3) is solved in the direction of . The solution of the systems of difference
equations is searched for by the parameter-matching method [9], i.e.,

w(n,m) = P(n,m)w’(n) + Q(n, m)w™(n) + &(n, m), 3.1)

where w*(n) are the still unknown vortex values at the lower boundary of the domain (p = 0), w**(n) is the
vortex value on the free surface (n = 1), and P(n,m), Q(n,m), and @(n,m) are the known two-dimensional
massives; note that P(n,1) =1, Q(n,1) =0, &(n,1) =0, P(n, MM) =0, Q(n, MM) = 1, and &(n, MM) = 0.
We keep in mind the massives P(n,m), Q(n,m), and @(n,m) and pass to the next stage.

Stage Ill. We shall consider a concrete condition at the lower boundary of the domain GB (n = 0). Let,
for example, the lower boundary be a rigid impenetrable wall in which the boundary conditions are given in
the form of the viscous nonslip conditions. Using the Thom formula [7] to relate the vortex and the stream
function at the boundary, we can write

2

=0, * n 3.2
I Ok (42
Relations (2.5) and (2.6) are satisfied at the upper boundary (y = 1):
ap| _vnfl+ 1R om) = 2o (33)
67] n=1 - .322 1,=l’ - R ¥ )

Solving (2.3) for the stream function in the direction of 5 with allowance for (3.1) and (3.2), for each n we
obtain a system of difference equations of the form

"am'/)m—l + bm";bm - Cm'/’m+l = Fpn— Am¢2 (3.4)
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(for simplicity, n-containing terms are omitted). It is natural to find a solution of (3.4), with allowance for
the boundary condition for % (3.3), in the form [10]

Pm = S(m)s + T(m)py g + P(m), (3.5)

where ¥ and ¥ uyp are the still unknown functions, and S(m), T(m), and ¥ are the known massives; we
note that

S(1)=T(1) = $(1) =0,

2

S(MM) =0, T(MM)=1, $(MM)= f"'—’B—— V:z”f

Substituting successively 2 and 975 into the left-hand side of {3.5), we derive a system of two linear equations

to define these functions. After that, we restore 3 by formulas (3.5) at all the points of the domain. To simplify

the description of the method, the derivative 8¢ /07 is approximated over the first order. Clearly, the order

of approximation can be increased to any reasonable limits. On the right-hand side of Eq. (3.5) will appear

the terms with the ¢, values that were used for approximation of 9y /dn at the upper boundary of the

domain. Next, Eq. (2.3) is solved in the direction of £ taking into account the boundary conditions. Stage III
is repeated until the condition

n=1

I“»b;-,tr“ - I"p:;,m'
R e ”
where s is the iteration number and ¢ is the prescribed accuracy, is met.

Stage IV. After the third stage is completed, we find w*(n) by formulas (3.2) and then restore w by
formula (3.1) at all the points of the domain. Thus, the transition to the new time layer is accomplished.
After that, the process is repeated until the stationary solution is obtained. This condition is considered to
be found if the condition

max |fE+K — fi| <

(K is the given number of steps and ¢ is the given accuracy) is satisfied.

Remark. Assuming that the velocity along the normal is v, = 0 and “forcing” the free surface at any
moment of time to be the stream function [Eq. (1.8)], we thus introduce a restriction on the class of problems
to be solved. It follows that the proposed method allows us to solve only problems that have stable stationary
solutions.

4. Examples of Calculation. To check the accuracy and efficiency of a numerical algorithm, it is
necessary to use either exact solutions of model equations (if they are available) or approximate solutions that
have been well studied and determined by other researchers.

Example 1. We consider the problem proposed in [2], where there are both the exact solution of the
linearized system and the approximate solution of the complete equations. Let a viscous incompressible fluid
execute the motion in the infinite band —oc0 < z < 00, 0 € y < f(z). The velocity-profile conditions are
specified at the lower boundary of the domain y = 0, which have the following form in terms of ¥:

. 2r o
¥ = Pmsin I % 5;—0.

The upper boundary of the fluid y = f(z) is a free surface. Equations (1.1) and (1.2) are dimensionalized, as
was done in [2], by selecting ko, h3/v, and v as the scales of length, time, and stream function, respectively.
We shall find the stationary solution of a problem that is subject to the following periodicity condition:

Y(z+ L,y) =9¥(z,y), w(z+L,y)=w(z,y), flz+L,y)=f(z,y)
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For these boundary conditions, the linearized problem has the analytical solution

2k? (cosh k + ksinh k) 2
- = cos kz, k=—.
(sinh k cosh k — k)(G + Ca™" k2/Re) L
The stationary solution turns out to be symmetric owing to the periodicity condition and the symmetry

of the velocity profile at the lower boundary. Passing over to the new variables (£, 7), we can write the boundary
conditions for ¥ and w at the left and right boundaries in the form

f0=l—¢m

(4.1)

1/'|e=o = w|e=o =0, ¢|€=L = wle:z, =0, v|,_,=

We note that Pj in (2.4) is assumed to be equal to 0 as well.

The vortex and the stream function are related at the lower boundary (n = 0) using the Thom
approach:

= —g w2 Y1 _ (62¢) _
' fAan)2. \8¢ /ay

On the free boundary, the boundary conditions for ¥ and w are specified by relations (2.5) and (2.6),
respectively, where v, is the solution of Eq. (2.4). This method was employed for calculation on various grids.
Figure 2 shows isolines of the stream function for a flow computed on a 21 x 11 grid for L = 3, Ca~! = 0,
¥m = 0.32, and G = 32. The curving of the free surface f(z) is depicted in Fig. 3. The dashed curve indicates
the graph of the function fo(z) defined by formula (4.1). The points denote the solution of the problem derived
in [2] on a 24 x 21 grid. The amplitude of curving of the free surface § = max f (z) - min f(z) deviates from
the quantity &y obtained from (4.1) by less than 1%.

The problem was solved under the assumption that the surface tension of the fluid is zero. It follows
from (4.1) that the maximum amplitude of curving of the free surface will be obtained for given G and ¥p,.
However, the surface tension plays a very important role in the formation of the free surface, especially in
small-sized domains. In addition, surface tension acts as a stabilizer of the solution. This fact was manifested
in studying the solution of the problem, which was performed for the same values of L, G, and ., that were
considered above, and 0 < Ca™! < 100. The calculation results that were obtained by the author coincide
with those obtained in [2].

Example 2. At the initial moment of time, the fluid which occupies the domain GB {0 <z < L, 0 <
y < 1} is in a state of rest. Here = 0, £ = L, and y = 0 are solid impenetrable walls, and y = 1 is the free
surface. The source of perturbation is the z-variable domain of external pressure Py = Fy(z) applied to the
free surface.

The boundary conditions at solid walls are as follows:

~ A4 Y
1/)|3=0 =9 ¢'3=L =0, w'y:ﬂ =0, 5; z=0 = 5;

The Thom condition is used to relate the stream function to the vortex at solid walls.
To determine the boundary conditions on the free surface, we solve Eq. (2.4), where Py is the given

A
=05 =0.

=0, vs el

y=0

=7
z=0 s
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Fig. 5

function. To specify Py, we use the solution results of the first example. Having solved Problem 1 for Ca™! = .
0.03 and Py = 0, we obtain an explicit pressure distribution on the free surface according to formula (1.9) in
the form of the function

Pl _, = P6).

Figure 4 shows calculation results for Ca™! = 0.03, G = 32, and Py = 3P(¢). The dashed curve
indicates the position of the free surface at the initial moment of time, and the solid curves refer to the
position of the free boundary and the isolines of the stream function at a certain intermediate moment of time
before (Fig. 4a) and at the moment of (Fig. 4b) reaching the position.

Example 3. Let the fluid occupying the domain GB {0 < z € L, 0 < y < 2} be in a quiescent
state at the initial moment of time. The source of perturbation is rotation of a pair of cylinders which are
perpendicular to the plane of a liquid flow whose geometrical dimensions may be ignored. Such a source of
perturbation can be treated as giving a pair of vortices inside the domain (Fig. 5):

w(zo,1) = —wp, w(L — z9,1) = wo.

We specify the boundary conditions at the lower boundary of the domain GB (y = 0) in the form of the
viscous nonslip conditions

-

and in the form of slip conditions at the left and right boundaries of the domain GB:

¢L=0 = wL:O =0, ¢|2=L = wL::L = 0.

The simplest method of solving the problem is to divide the domain GB into two subdomains, GB,
and GB3, as was done in [11]. As a result, the source of perturbation is transferred from inside the domain to
the boundary which is shared by both subdomains (the dashed curve). The upper subdomain GB, is mapped
onto a rectangle by the formulas described in Sec. 2. A 21 x 11 calculation grid is constructed in each rectangle,
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and the problem is solved locally in each subdomain with the following conditions at the common boundary:

oy o

n, MM = , 1 , — = — .
( )lGBz w(n )|GBx 0y |(n,MM),GB, Oy |(n,1),GB,

To find the distribution of w at the common boundary, we solve the equation for the vortex in the
direction of £ in the domain GB; in the curve n = 1. The stabilizing-correction method yields the complete
approximation of this equation at the first fractional step. The second condition is used to determine % in
each of the subdomains GB; and GB; by the method described in Sec. 3 (Stage III). The Thom condition
is employed to relate the vortex and the stream function at the lower boundary of the region GB;. Figure 5
shows calculation results for b/a = 0.6, wy = 12, G = 70, Ca~! =0, and Ca™! = 0.5. Here b is the distance
between the vortices, and a is the distance from the common boundary of subdomains GB; and GB; to the
free surface of GB; at the initial moment of time. The position of the free surface at the moment of reaching
the position is denoted by the solid curve for Ca~! = 0 and by the dashed curve for Ca™! = 0.5.

This work was supported by the Russian Foundation for Fundamental Research (Grant No. 96-01-
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REFERENCES

1. V. V. Pukhnachev, Motion of a Viscous Fluid with Free Boundary (Textbook) [in Russian], Novosibirsk
Univ., Novosibirsk (1989).

2. A. A. Nepomnyashchii and E. L. Tarunin, “Two-field method of calculating flows of a viscous fluid
with free boundary,” in: Math. Models of Fluid Flows, Proc. of VI All-Union Seminar on Numerical
Methods of the Mechanics of a Viscous Fluid [in Russian], Novosibirsk (1978), pp. 197-206.

3. A. V. Il'in and V. Ya. Rivkind, “Approximate solution of flowing down a film liquid from a corner,”
in: Problems of Hydromechanics and Heat- and Mass-Transfer with Free Boundary (Collection of
Scientific Papers of Schools of Higher Education)-[in Russian], Novosibirsk Univ., Novosibirsk (1978),
pp- 80-91.

4, D. R. Sood and H. E. Elrod, Jr., “Numerical solution of the incompressible Navier-Stokes equations
in doubly-connected domains,” AJAA J., 12, No. 5 (1974).

5. N. N. Yanenko, Method of Fractional Steps in the Solution of Multidimensional Problems of
Mathematical Physics [in Russian], Nauka, Novosibirsk (1967).

6. A. A. Samarskii, Introduction to the Theory of Difference Schemes [in Russian], Nauka, Moscow

(1971).
7. P. J. Roache, Computational Fluid Mechanics, Hermosa, Albuquerque (1976).
8. V. V. Ostapenko, “Method of theoretical estimation of disbalances of nonconservative difference

schemes on the shock wave,” Dokl. Akad. Nauk SSSR, 295, No. 2, 292-297 (1987).

9. A. F. Voevodin and S. M. Shurgin, Numerical Methods of Calculating One-Dimensional Systems {in
Russian), Nauka, Novosibirsk (1981).

10. A. F. Voevodin, “Stability and implementation of implicit schemes for Stokes equations,” Zh. Vychisl.
Mat. Mat. Fiz., 33, No. 1, 119-130 (1993).

11. A. S. Ovcharova, “A method for the solution of the two-dimensional multifront Stefan problem,”
Prikl. Mekh. Tekh. Fiz., 36, No. 4, 110119 (1995).

219



