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Three-dimensional numerical solutions are obtained describing convection with a
square lattice in a layer heated from below with no-slip top and bottom boundaries.
The limit of infinite Prandtl number and a linear dependence of the viscosity on
temperature are assumed. The stability of the three-dimensional solutions with
respect to disturbances fitting the square lattice is analysed. It is shown that
convection in the form of two-dimensional rolls is stable for low variations of
viscosity, while square-pattern convection becomes stable when the viscosity contrast
between upper and lower parts of the fluid layer is sufficiently strong. The theoretical
results are in qualitative agreement with experimental observations.

1. Introduction

Convection in fluid layers with strong variations of the viscosity has received
considerable attention in recent years because of its importance in the thermal history
of the terrestrial planets. The strong temperature dependence of solid-state creep is
responsible for the large variations of the effective viscosity in the flow of the Earth’s
mantle. As has often been emphasized (Tozer 1967), the temperature dependence of
viscosity governs the effectiveness as a function of temperature of the convective heat
transport and thereby the physical state of the Earth’s interior. The desire to
understand the phenomenon of seafloor spreading and continental drift on the basis
of models for mantle convection has led to numerous studies of convection in fluids
with strongly temperature-dependent viscosity.

Early theoretical work on weakly nonlinear convection (Palm 1960; Segel & Stuart
1962 ; Busse 1962, 1967) has demonstrated that the onset of convection occurs in the
form of hexagonal cells when material properties such as viscosity vary slightly
throughout the convection layer owing to their temperature dependence. When this
variation is sufficiently small, hexagonal convection is replaced by convection in the
form of rolls as soon as the Rayleigh number is increased by a small amount beyond
its critical value. The results are in qualitative agreement with the experimental
observations of convection patterns in fluids with temperature-dependent viscosity
(Silverston 1958 ; Somerscales & Dougherty 1970; Hoard, Robertson & Acrivos 1970).
In particular the property that the sign of motion in the hexagonal cells depends on
the sign of temperature dependence of viscosity was demonstrated experimentally
(Tippelskirch 1956). Detailed quantitative measurements of the transition from
hexagons to rolls and the transition from rolls to hexagons (which occurs at a different
Rayleigh number because of hysteresis effects) have recently been reported by
Walden & Ahlers (1981).

The perturbation methods employed in the early work are no longer suitable when
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strong variations of viscosity in the fluid layer must be considered. Motivated by the
problem of mantle convection, a considerable number of cases of convection in fluids
with strongly temperature-dependent viscosity have been investigated numerically.
Because of the high computational expenses, however, the numerical solutions have
been limited to the two-dimensional case in general (Foster 1969; Torrance &
Turcotte 1971 ; Houston & DeBremaecker 1975; DeBremaecker 1977 ; Kopitzke 1979;
Schmeling & Jacoby 1981; Jacoby & Schmeling 1982). While the two-dimensional
computations capture many of the characteristic features introduced by a strongly
temperature-dependent viscosity such as the stagnant lid of highly viscous fluid near
the top boundary and the asymmetry between up- and downgoing flow, these features
will undoubtedly be influenced and modified by the three-dimensional structure of
the physically realistic convection flow. The need for a better understanding of the
three-dimensional properties of convection with strongly temperature-dependent
viscosity has been the primary motivation for the work reported in this paper.

Considerable progress has been made in the experimental investigation of the effects
of strong viscosity variations on convection. Surprisingly this effect has been found
to be much weaker than expected. Booker (1976) has shown that in the case of nearly
exponential variation of viscosity with temperature the onset of convection and the
heat transport follow closely the predictions for a constant-viscosity fluid if the
Rayleigh number is based on the viscosity corresponding to the arithmetic mean of
the temperatures at the two boundaries. Richter (1978) has demonstrated that the
transition from two-dimensional to bimodal convection occurs in a fashion similar
to that observed in the constant-viscosity experiments of Busse & Whitehead (1971).
The secondary component of bimodal convection occurs primarily in the low-
viscosity part of the layer, and the critical Rayleigh number for the transition is
lowered. These results have been confirmed by the experimental observations of
Oliver & Booker (1983) and White (1984). A new phenomenon in the form of square-
pattern convection appears, however, when the viscosity contrast between upper and
lower boundaries of the layer exceeds a value of order ten (Oliver & Booker 1983;
White 1984). It is difficult to determine the points of transitions between the
different patterns of rolls, hexagonal and square cells, and bimodal convection in the
parameter space and it has become evident that at least the first three patterns can
coexist in certain regions of the parameter space. In addition, the different liquids
used by different authors complicate the comparison of the results. But the picture
emerging from the various laboratory observations is fairly consistent in showing
that squares replace rolls and hexagons as the predominant form of convection at
moderate Rayleigh numbers when viscosity variations are sufficiently large.

In this paper square-pattern convection in the form of rolls are studied together
with the problem of transition from one form to the other in the case when the vis-
cosity depends linearly on temperature. This particular functional dependence is not
very realistic as far as the experiments are concerned, and it has been chosen primarily
for mathematical convenience; but it permits arbitrarily high ratios » between the
viscosities at the upper and lower boundaries. This latter parameter appears to be
of primary importance in describing the observations, and it is expected that the
theory is capable of describing at least qualitatively all features of physical interest.
An infinite Prandtl number is assumed since all experiments have been carried out
with high-Prandtl-number fluids. The numerical method is based on a Galerkin
expansion of all dependent variables in terms of functions satisfying the boundary
conditions. Steady solutions of the basic nonlinear equations are obtained by a
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Newton—Raphson iteration. The computer program used for the present problem is
an extension of the program used for the earlier analysis of bimodal convection in
constant-viscosity fluids (Frick, Busse & Clever 1983). The main shortcoming of the
analysis presented in this paper is the omission of solutions describing hexagonal
convection. Because of the different structure of this form of convection, major
changes in the computer code would have been required. In terms of computational
efficiency it seems advisable to study hexagonal convection in connection with a more
general approach to the problem of three-dimensional convection which is planned
for future development. Since square-pattern convection takes over the role of
hexagonal convection to some extent as the viscosity contrast of the layer increases,
the competition between squares and rolls appears to be of primary theoretical
interest. .

The description of the analysis is divided into three major parts. In §2 the
mathematical formulation of the problem is given and the method for generating
approximate solutions is described. Results for steady two- and three-dimensional
convection fitting the horizontal square lattice are discussed in §3. The stability of
the steady solutions is investigated and compared with experimental observations
in §4. The paper closes with some general remarks in §5.

2. Mathematical description of the problem

We consider a horizontal fluid layer of thickness d with the temperatures 7} and
T, prescribed at the upper and lower boundaries respectively. Except for the
temperature dependence of the dynamic viscosity

# = pl=y(T—xT+T))], (2.1)

the Boussinesq approximation will be assumed in which all material properties are
regarded as constant and the small temperature dependence of the density is taken
into account in the gravity term only. Using d, d*/x and (T,—7})/R as scales for
length, time and temperature, the dimensionless equations for the velocity vector u,
and deviation @ of the temperature from the static state can be written in the form

5(9; ws + 0 up) s/ ol + A; 0 —0; p = P~ u,; Oy uy+ 0y uy), (2.2a)
8,0,6+ RA,u; = 4, 0,6+0,6, (2.2¢)

where the Rayleigh number R and the Prandtl number P are defined by

Kpo «p’
and where « denotes the thermal diffusivity, p is the density, £ is the coefficient of
thermal expansion and g is the acceleration due to gravity. The unit vector A; points
in the direction opposite to gravity and coincides with the z-axis of a Cartesian system
of coordinates. The symbols 0, denote differentiation with respect to the coordinates
T, =z, x, = Y, T, = 2, and J, indicates differentiation with respect to time. Assuming
that the origin of the coordinate system is located on the midplane of the layer, the
boundary conditions at the rigid upper and lower boundaries can be written in the

form Uy =uU,=u,=0=0 atz==} (2.4)
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In order to obtain steady solutions of (2.2) we introduce the general representation

U =08, 0+ Y = €yp ClumAn 00 P+ ey A O Y (2.5)

for a solenoidal vector field, where ¢, is the alternator of rank three. By operating

with 3, and g, on (2.2a), the following two scalar equations for the fields ¢ and ¢ are
obtained:

8;((1+72) 050, 8, +70; A8, H]1+8,4,0
6
—8,9; {% [0;(8; p+&,¥)+0,(5; b+, 7#)]} =0, (2.6a)

7]
(1+777~)akakﬁjej’ﬁ‘*‘ﬂﬁjajak’\k’ﬁ"eiaj{%[aj(siﬁb+3i¢)+ai(8;¢+3ﬂ/’)]} =0,

(2.6b)
where the parameter 7 is defined by

7 =v(T—-T). (2.7)

For the presentation of the results it is convenient to express 7 in terms of the
ratio r between the viscosity at the upper and the viscosity at the lower boundary:

7 =2(r—1)/(r+1), (2.8)

i.e. 7 increases from the value zero for a fluid of constant viscosity to the value 2 in
the limit of an infinite variation of the viscosity between the boundaries. Assuming
the limit of infinite Prandtl number, we have neglected the right-hand side of (2.2a).
It is of interest to note that the equations (2.6a,b) for ¢ and i become decoupled
when the viscosity is a function of z only. The nonlinearity introduced into the
problem by the dependence of x on @ is responsible for the generation of vertical
vorticity : without this dependence the convective motion is described solely by 8;¢
in the limit of infinite Prandtl number and does not exhibit a vertical component of
vorticity.

Three-dimensional solutions of (2.2¢) and (2.6) can be obtained by expanding ¢,
¥ and 6 in terms of systems of orthogonal functions:

=T Qp,cosloa, xcosna,y g,2) = L um Diam: (2.9a)
inm inm

U= X Cumsinle, zsinne,y fr,2) = X C1npm Yinm: (2.99)
inm inm

0= 3 bypm coslo,xcosnayy fra(2) = X bypm Oram- (2.9¢)
inm inm

The functions
sinh (By,2) sin (By,2)

by | BGA) smdA) T
g\z) =
cosh (¥3,41)2) €08 (Y3,41)?)
1 _ v for v odd, 2.10
cosh (%’}’é(,,*_ 1)) cos (%’)’%(.w 1)) ( a)
and fz) = sinvn(z+3}) (2.108)

satisfy the boundary conditions

¢=%¢=0=¢=0 atz=+1 (.11)
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for ¢ and for 6 or i respectively. The values §, and y, are determined as the positive
roots of cothif—cotif =0, tanhly+tanily =0,

and are given in Chandrasekhar (1961, p. 636). The summations in (2.9) run through
0<!n<owandl <m< .

After introducing the representation (2.9) into (2.6) and (2.2¢), multiplying (2.6a),
(2.6b) and (2.2¢) by D, ¥y, and O, respectively, and averaging the result over
the fluid layer, we obtain a system of algebraic equations for the unknowns a;,, ., ¢;nm
and b;,,,,:

Llcm(i’j) Ayym + Blcm(i7j) bijm + Mijlclnmpqr A nm bpqr + Pijlclnmpqr Cinm bpqr = 0’ (2.12(1)
chm(i!j) Cijm + Hijklnmpqr Anm bpqr + Gijlclnmpqr Cinm bpqr = 0’ (2' 12b)

Ilcm(i’j) btijchm(i’j) Aiym + Nijklnmpqr A nm bpqr + Qijlclnmpqr Cinm bpqr =0. (2126)

The explicit expressions for the matrix elements in these equations are lengthy and
will not be given here. We note that considerable simplifications are obtained by
partial integration with respect to the operations §,, €;, 0, in front of the curly brackets
in (2.6).

For the solution of the system (2.12) of nonlinear algebraic equations by the
Newton—Raphson iteration method a truncation must be introduced. The computa-
tions reported in the following sections have been done by neglecting all unknowns
and corresponding equations with subscripts I, m, n satisfying

m+2(l+n) > N,, (2.13)

where the integer N, is called the truncation parameter. Other truncation schemes
have been tried, but the truncation formula (2.13) appeared to produce the best
approximation to the exact solution of the problem for a given number of unknowns
when viscosity variations are substantial. Since the truncation formula (2.13) favours
the representation of the 2-dependence of the solution, it is well suited to approximate
the strong vertical dependence of velocity and temperature fields introduced by the
varying viscosity.

Because there are no symmetry conditions that reduce the number of non-vanishing
coefficients as they do in the constant-viscosity case investigated by Frick et al. (1983),
the number of coefficients needed for an adequate approximation of the solution is
fairly high even at low Rayleigh numbers. Most computations have been done with
N, = 7, which yieldssatisfactorily converged solutions at moderate Rayleigh numbers.
The convective heat transport, for example, changes only by 1% typically when
N, = 8 is used, unless the Rayleigh number exceeds 3 times its critical value or the
viscosity-variation parameter r becomes of order ten or larger. The total number of
coefficients for N, = 7 is 90; but this number can be reduced by noting that the
coefficients ay,,,, Cypm: Ciom €N be replaced by zero since they do not enter (2.12).

3. Steady convection flow

Before discussing the results obtained for two- and three-dimensional convection
described by (2.12), it is of interest to inspect the predictions of the linear theory for
the problem on hand. The linear analysis of the onset of convection in a fluid with
temperature-dependent viscosity has been carried out by a number of authors for a
variety of viscosity functions. We refer to the recent paper by Stengel, Oliver &
Booker (1982) for a discussion of the different approaches. Since a linear dependence
of the viscosity on temperature has not yet been analysed except in the limit of weak
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FicUre 1. The Rayleigh number R computed from the linear equations as a function of the
wavenumber a for selected values of the viscosity ratio 7.
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Figure 2. The critical Rayleigh number as a function of the viscosity ratio .

viscosity variation, we present the results of our computations in figures 1 and 2. A
Runga—Kutta shooting method has been used to obtain the Rayleigh number as a
function of the wavenumber « for different values of r. The results are qualitatively
similar to those based on the viscosity function introduced by Palm (1960) and called
Palm—Jensen fluid in the work of Stengel et al. This viscosity function shares with
the relationship (2.1) the property that the viscosity at the median plane of the layer
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Fi6UrE 3. The Nusselt number as a function of the Rayleigh number for square-cell convection (solid
lines) and for rolls (dashed lines) at two different values of 7. The wavenumber a = 3.1 has been
assumed for all computations. The values R, = 1616 and R, = 1408 for r = 3 and 11 have been
assumed since they correspond to the values at which the extrapolation of the numerical results
indicate vanishing convective heat transport. These values differ slightly from the more accurately
determined Runge—Kutta integration results shown in figure 2.

is equal to the average viscosity of the static fluid layer. Thus the critical Rayleigh
number R, decreases with increasing r in figure 2, while R, typically increases with
r, at least initially, for a more realistic exponential dependence of the viscosity on
temperature, in which case the average viscosity exceeds the value used in the
definition of the Rayleigh number. At very large values of the viscosity ratio r the
differences between Palm-Jensen fluids and exponential fluids become quite
significant, as Stengel et al. point out. For values of 7 in excess of 10* a confinement
of the onset of convection to a boundary layer occurs in the exponential fluid, while
convection always extends throughout the entire convection layer in the case of a
Palm—-Jensen fluid or a fluid with a linear dependence of the viscosity on temperature.
But for values of r of order 10 which are assumed in the nonlinear computations of
the present paper the different viscosity functions mentioned above are not expected
to lead to qualitatively different results.

Two- and three-dimensional solutions of (2.12) have been obtained as functions of
the Rayleigh number for values of r between 1 and 21. Two-dimensional solutions
were generated by dropping equations and coefficients of the system (2.12) with n > 0.
In the computations of three-dimensional solutions the attention was focused on the
square-cell convection case with &, = a, = a. Since the critical wavenumber a does
not change much as a function of r, the majority of the computations were carried
out for @ = 3.1 in the two- as well as the three-dimensional case.

In figure 3 the Nusselt number is shown as a function of R for two-dimensional
rolls and three-dimensional square cells. There is surprisingly little difference in the
heat transport carried by the two forms of convection. The variation of the heat
transport with the viscosity ratio r is also rather small if compared at the same value
of R—R,(r). The constant-viscosity case r = 1 has not been included in the figure
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FicURE 4. Properties of square-cell convection for R =4 x 103, = 3.1, r = 11. (a) and (b) show
lines of constant vertical vorticity and constant vertical velocity respectively in the plane z = 0.
The contours are shown at intervals of i of the maximum value; dashed lines indicate negative
values. (c) and (d) show lines of constant temperature in the planes y = 0 and z = n/a.

because the curve for rolls cannot be sufficiently well separated from the curve for
r = 3. The Nusselt-number—Rayleigh-number dependence in the case r = 1 for both
rolls and squares is given by Frick et al. (1983). For large values of R the heat
transported by square-cell convection tends to exceed the heat transport by roll
convection. But this property is not caused by the temperature dependence of
viscosity ; it has also been observed in a fluid of constant viscosity (Frick et al. 1983).
The increase of the heat transported by square cells in comparison with that carried
by rolls at low values of R— R, is a consequence of the temperature dependence of
viscosity. We note that the critical Rayleigh numbers used in figure 3 have been
obtained from the Galerkin computations by extrapolation and are thus not as
accurate as those obtained by the Runge—Kutta method. But this discrepancy is
unlikely to affect the shape of the curves that are plotted in figure 3 as functions of
R—R,.

Some properties of the square-cell convection solution can be seen in figure 4. The
contours of constant vertical vorticity shown in (a) are a special property of con-
vection with temperature-dependent viscosity at infinite Prandtl number. In the
limit r—1 the function y and thus the vertical vorticity vanishes. The lines of
constant vertical velocity shown in (b) indicate the asymmetry between ascending
and descending motion which increases with increasing r. In the limit r—1 this
asymmetry vanishes and the contour of vanishing vertical velocity becomes the
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diagonal of the square. The asymmetry between rising and descending flow is also
seen in (¢) and (d), which show the isotherms within the planes z = t/a and y = 0.
These graphs clearly indicate the strong uplift of the isotherms near the centre,
z =y = 0, of the convection cell in comparison with the weaker downdraught in the
corner, x = y = ®/a, of the cell,

The cellular structure itself is a result of the temperature-dependent viscosity. In
the case r = 1 the pattern of convection is symmetric in rising and descending motions
and cell-like boundaries do not exist. These boundaries develop only as each centre
of rising motion become entirely surrounded by a region of descending motion. The
resulting structure of the square-convection cells agrees in all qualitative aspects with
the square cells seen in the experiments of Oliver & Booker (1983) and White (1984).

4. The pressure distribution

A function which more than any other reflects the influence of varying viscosity,
but which is difficult to observe in the laboratory, is the dynamic pressure. The
variable p in (2.2a) actually describes the dimensionless dynamic pressure, which is
defined here as the deviation from the pressure distribution of the static solution of
the problem. The role of the Vp term in the equation of motion is to balance the
inhomogeneities in the distribution of the buoyancy force and of viscous stresses and
thereby to ensure the continuity of the velocity. Because the stress tensor is a
sensitive function of temperature in a fluid with strongly temperature-dependent
viscosity, the pressure fields reflects the influence of such a viscosity more directly
than does the streamline pattern, for example.

To calculate p it is convenient to take the horizontal divergence of (2.2a). Since
we are especially interested in the pressure field at the boundary, we find

PoDyp =[—pV20,u,—0,p0},u, +05, 40, u, +03, u0,u,] atz==4 (4.1)

where A, = 0%, + 03, denotes the horizontal Laplacian. The inspection of the repre-
sentations (2.5), (2.9) for the velocity field indicates that the pressure at the boundary
can be written in the form

p(x,y,+4) = T p{f) coska, r cospa,y, 4.2)
K, p

where the coefficients p{f) satisfy the relationships

(2 _6.1:0) (2 _ 3u0)77/R {
(ka,)? + (pay)?

P =T tumlgm(£3) (1 £9Y) +7gm (] — T Gumbpgr
m

Inmpqr
] 0
X [(cos lot, x cos pa, x coska, x) { cosga, y @ (cosna, y) @ (cos ua, y)
0 0
+ <cospa1 o (cosla, x) o (coska, z) ){cosqa,y COSNA, Yy COS 4a, Y>
Xgm(EHT(FU)'+ T cium bpgr(£) ™ mrnt
Inmpqr

)
X [<sin la, xa% (cos pa, x) cos ke, x> <sin na,y singe, y@ (cos ua, y)>

0
— <sin la, x cospa, = % (cos ka, x)> <sin na, Y @ (cosga,y) cos pa, y>]} 4.3)
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F1aURE 5. The dynamic pressure field at the lower (a, ¢} and at the upper (b, d) boundary. The cases
R = 1450, r = 21 and R = 5000, r = 11 are shown in the upper and lower graphs respectively. The
lines show levels of constant pressure corresponding to 0.1np,,,, » = 9,8, .... The maximum values
Pmax of p are 60.9, 130.4, 303, 339 in (a), (), (c), (d) respectively. In (c) n has been indicated where
the sequence of level lines reverses.

The angular brackets indicate the average over the fluid layer, and g;, stands for the
second derivative of the function g,,. Some examples of the function p are shown in
figure 5.

The pressure distribution at the upper boundary corresponds closely to that
expected in a fluid of constant viscosity. Since the viscosity at the upper surface is
high, the variations introduced by the temperature dependence of the viscosity have
a relatively small effect. Figures 5(b, d) are thus nearly indistinguishable from the
graphs for a constant-viscosity fluid except for more pronounced asymmetry be-
tween positive and negative pressure values. Near the lower boundary, however, the
viscosity variation plays a much more important role because of the low value of the
viscosity at z = —32. In the case of a constant-viscosity fluid, # = 0, the relationship
p(rn/a—z,t/a—y, —1) = p(x,y,1) holds, and in the limit of small amplitude of con-
vection the relationship p(x,y, —3) = —p(z,y,1) is approached. Figure 5(a) shows
that a temperature-dependent viscosity can have a dramatic effect on the pressure
distribution. Instead of the opposite sign for p at the lower boundary, we find that
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the pressure field exhibits the same sign nearly everywhere on both boundaries as
a function of z and y. In contrast with the hot rising plume near x = y = 0, which
requires little work against viscous friction, the cold descending fluid does not have
the excess buoyancy needed to build up a high-pressure region at the lower boundary.
Figure 5(a) thus exhibits a plateau of negative p and a rise of the pressure towards
the corner z = y = 0 which balances the suction provided by the rising hot fluid. This
latter effect is still noticeable at higher Rayleigh number and lower viscosity ratio
r as shown in figure 5 (c), where the pressure also rises toward z = y = 0 even though
it exhibits a sign opposite to that at the upper boundary area.

The pressure distribution at the boundaries of the convection layer is important
in the theory of convection in the Earth’s mantle, since it determines the distortion
of the boundary. For a thin solid, but flexible, plate as boundary, an expression for
the non-dimensional deflection { can easily be derived from the continuity of the
normal stress across the boundary. Since the velocity vector vanishes at the boundary
the deflection is directly proportional to p:

§ = pvx/gd3. (4.4)

McKenzie (1977) considered the problem of two-dimensional convection with
temperature-dependent viscosity in the case of stress-free boundaries. He also found
a reversal of the sign of dynamic pressure at the boundary for strongly temperature-
dependent viscosity.

5. Stability analysis

The stability of the steady solutions of the form (2.9) can be investigated by
superimposing infinitesimal disturbances @, ¥, § with an exponential time dependence
exp{ot}. The general linear equations for the disturbances are given by

0 = &,[(1+92) 0 0 8, F+ 71,0, 8, F1+8, 1,8
i) . .
-8, {% [0;(8; p+&; %) +0;(0; p+ & slf)]+%9[a,(5iqf +&,9)+9,(8,8 +s,¢f)]}, (5.1a)

~ )
0 = [(1+92) 0 O + A Oy ] €58 —8, 0y {% [0,(8;+€,¥)+0;(8; 4 +€,¥)]

0 ” »
+%[a,(8¢$+s,-¢>+a¢(8,$+e,¢r>1}, (5.1b)

0=20,8,0+RN8,8—(5;+¢,4)0,0— (8,4 +¢,¥)0,0—0b. (5.1¢)

After expressions (2.9) for the steady solutions have been inserted, general solutions
of (5.1) can be obtained in the form

é= lz Gypm explila, z+na,y)} 9,,(2) exp {idz +iby + ot}, (5.2a)
¥ = IZ C1nm €xp{i(la, z+nay y)} [, (2) exp {idz + iby + ot}, (6.2b)
8= X b,,,, expli(la, x+na, y)} f,,(2) exp {idx +iby + at}, (5.2¢)

inm
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FicURE 6. Stability regions of rolls and square-cell convection as functions of the Rayleigh number
R and the viscosity ratio r. In the intermediate region both rolls and square cells are stable with
respect to disturbances fitting the square lattice. The dashed line inside this region indicates the
position where the (negative) growth rates of the strongest-growing disturbances for both forms
of convection are equal. The dash—dotted curve indicates the critical Rayleigh number. Rolls are
unstable below the dotted line according to (5.3).

where the summation indices / and n run through negative as well as positive integers,
in contrast with (2.9). The wavenumbers d and b are the two Floquet parameters of
the problem.

The general problem posed by (5.1) will not be investigated here. From the work
of Schliiter, Lortz & Busse (1965) it is known that square cells are unstable near the
critical value of the Rayleigh number in the case of a constant-viscosity fluid. In this
instability one of the two rolls, that superimposed at right-angles form the
square-pattern structure, grows while the other decays. This instability continues to
occur when the Rayleigh number is increased, although the final state to which the
unstable initial solution evolves is a form of bimodal convection once R exceeds a
value of order 2 x 10* (Frick et al. 1983). In the present analysis we restrict attention
to this instability by assuming the special case b = d = 0 of the representation (5.2)
and by requiring that the disturbances have the same symmetry as the steady
solution (2.9).

The analysis of the stability of two-dimensional convection rolls leads to a much
simpler form of the disturbances than the representation (5.1). Only a single
wavenumber in the third dimension has to be considered, and only a single Floquet
parameter is required. Assuming that the roll solution depends on z, we find that the
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most general form of disturbance is given by the representation (5.2) in which all
coefficients with a subscript = different from unity are neglected.

The main results of the stability analysis are shown in figure 6. The square-cell
solution becomes stable as r increases, and the roll solution becomes unstable when
r increases even further. Only at the critical Rayleigh number at about r = 2.0 do
the two stability boundaries converge. There is thus a region in (r, R)-space where
both solutions are stable. This finding agrees well with the observed coexistence of
rolls and square cells in the experimental realizations of the problem. The dashed line
in figure 5 indicates the points at which the maximum growth rates of the
disturbances for rolls and square cells are equal. It thus separates a region to the right
where square cells can be regarded as the preferred solution from the region on the
left where rolls are preferred.

The stability analysis is incomplete mainly because disturbances leading to a
hexagonal pattern of convection have not been considered. For small viscosity
variations analytical expressions for the Rayleigh number below which rolls are
unstable with respect to hexagonal disturbances have been given by Busse (1967) and
Palm, Ellingsen & Gjevik (1967). If we identify the parameter y, of Busse (1967) with
—7 according to relationships (2.1), (2.7), we obtain as expression of the stability
boundary R, below which rolls become unstable to hexagonal disturbances

(r—1)%

By — Ry = 6600 5.

(5.3)

But this expression is not meaningful outside the range of validity of the perturbation
theory, |[r—1| < 1, and is given here only as a rough guess.

It is worth noting that the point r & 2.0 at the critical Rayleigh number where
the stability boundaries for square cells and rolls meet corresponds to the point where
the convective heat transport of these two solutions becomes equal. This property
is a consequence of the extremum principle of Busse (1967) applied to the present case
and agrees with numerical results obtained for low values of R—R,.

6. Concluding remarks

The replacement by square cells of rolls as the preferred form of convection for
increasing viscosity ratio r is in many respects similar to the replacement of rolls by
hexagonal cells. In a sense square cells may be regarded as ‘superhexagons’. Because
the ratio of boundary area to volume is larger for a square cell than for a hexagonal
cell, the former configuration offers better possibilities for asymmetries. By minimizing
the shear in the highly viscous region of descending flow and concentrating the rising
motion in a plume of low-viscosity fluid, square-cell convection appears to be even
more effective than hexagonal convection in decreasing viscous dissipation. In
contrast with hexagonal motion, the asymmetric square cell cannot be formed by
the superposition of waves with equal horizontal wave vectors of equal length. The
configuration of the asymmetric square cell is produced in first approximation by
the superposition of the terms proportional to cosa(x+y), cosa(xr—y) onto the
fundamental terms proportional to cosax and cosay in the representation (2.9).
Nonlinear interactions of higher order than in the case of hexagonal convection are
thus required to establish square cells as the preferred form of convection. This
property becomes evident when the expansion of the Rayleigh number in powers of
the amplitude e of convection is considered, R = R, +¢R,+€*R,+ .... In contrast with
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the hexagonal solution the coefficient R, always vanishes for the square-cell solution
as it does in the case of rolls.

Oliver (1980) has attempted a preliminary analysis of (2.2) in terms of such an
expansion. His results indicate that the coefficient R, may become negative for an
exponential dependence of the viscosity of temperature, which would imply suberitical
finite-amplitude convection (Oliver, private communication). The present com-
putations have not shown this effect at viscosity ratios r of order ten. But these
ratios are smaller than those typically considered by Oliver, and the difference in
the viscosity functions may be another reason for the absence of subcritical finite-
amplitude square-cell convection.

Experimental measurements of the Nusselt number near the critical Rayleigh
number (Stengel et al. 1982; Richter, Nataf & Daly 1983) show that subecritical
finite-amplitude convection is an important effect. But at low and moderate values
of the viscosity ratio r suberitical convection occurs in the form of hexagonal cells.
As the Rayleigh number is increased, these cells change into square cells if the
viscosity ratio is sufficiently large. We conclude that the stability of square cells is
not, connected with the existence of subecritical finite-amplitude solutions as in the
case of hexagonal cells. This conclusion does not preclude the existence and possible
experimental realization of subecritical square-cell convection at large viscosity
ratios 7.

The research reported in this paper has been supported by the Geophysics Section
of the U.S. National Science Foundation. The authors are indebted to the College
of Letters and Sciences, UCLA, for the allocation of computing resources.

Note added in proof. We would like to use this opportunity to point out an error
of interpretation in the paper by Frick et al. (1983). The two surfaces shown in figure 6
of the paper actually coincide. There is thus for given values a,, a,, and R only
one solution of the square pattern type. We are grateful to Dr J. W. Swift for bringing
this point to our attention. We also note that a, = 410 in table 1 should be replaced
by a, = 4.0.
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