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Studies of vortical interactions in boundary layers have often invoked the continuous
spectrum of the Orr—Sommerfeld (O-S) equation. These vortical eigenmodes provide
a link between free-stream disturbances and the boundary-layer shear — a link which
is absent in the inviscid limit due to shear sheltering. In the presence of viscosity,
however, a shift in the dominant balance in the operator determines the structure
of these eigenfunctions inside the mean shear. In order to explain the mechanics
of shear sheltering and the structure of the continuous modes, both numerical and
asymptotic solutions of the linear perturbation equation are presented in single- and
two-fluid boundary layers. The asymptotic analysis identifies three limits: a convective
shear-sheltering regime, a convective—diffusive regime and a diffusive regime. In the
shear-dominated limit, the vorticity eigenfunction possesses a three-layer structure,
the topmost being a region of exponential decay. The role of viscosity is most
pronounced in the diffusive regime, where the boundary layer becomes ‘transparent’
to the oscillatory eigenfunctions. Finally, the convective—diffusive regime demonstrates
the interplay between the the accumulative effect of the shear and the role of
viscosity. The analyses are complemented by a physical interpretation of shear-
sheltering mechanism. The influence of a wallfilm, in particular viscosity and density
stratification, and surface tension are also evaluated. It is shown that a modified
wavenumber emerges across the interface and influences the penetration of vortical
disturbances into the two-fluid shear flow.

1. Introduction

The ability of free-stream vortical disturbances to penetrate boundary layers is
curtailed by the mean shear — an inviscid phenomenon known as shear sheltering.
At finite Reynolds numbers, however, the sheltering mechanism is less effective,
and vortical disturbances permeate the shear. The implications are significant
in many engineering and environmental flows. For instance, laminar boundary
layers become prone to bypass transition even at moderate levels of free-stream
turbulence (Morkovin 1969). In atmospheric flows, vortical disturbances due to
thermal convection in clouds can penetrate the lower boundary layer and induce
high-speed gusts (Nakamura, Kershaw & Grait 1996). In two-fluid shear flows,
free-stream disturbances which reach the two-fluid interface appreciably affect the
amplification of interfacial modes (Belcher & Hunt 1998). Our objective is therefore
to explain vortical-mode penetration into single- and two-fluid boundary layers and
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to provide a physical understanding of the mechanics of shear sheltering. The starting
point of our study is the continuous-spectrum eigenmodes of the Orr—Sommerfeld
(O-S) equation and their dependence on the wavenumber, mean shear and viscosity
and density stratification.

1.1. The continuous spectrum

The presence of a continuous spectrum was conjectured by Jordinson (1971). He
computed the eigenspectrum of the O-S equation for a Blasius boundary layer
and commented that the decaying modes form a ‘gently curving line’. Mack
(1976) computed the temporal eigenvalues over a range of Reynolds numbers and
wavenumbers and affirmed the existence of the continuous spectrum by reporting the
phase speed and growth rate associated with these modes. These initial investigations
were numerical. Formal mathematical characterization of the continuous spectrum,
and the analytical expression of its dispersion relation, were later presented by Grosch
& Salwen (1978).

Unlike the discrete eigenfunctions which decay away from the mean shear, the
continuous eigenfunctions remain oscillatory in the free stream and resemble Fourier
modes. Inside the shear, they decay with increasing depth. These modes, therefore,
establish a link between free-stream vortical disturbances and the boundary layer —
a matter of disconcertion in earlier literature in which only a remarkably weak link
could be established (Berger & Aroesty 1977).

Since the work of Grosch & Salwen (1978) the continuous-spectrum modes
have been widely applied in studies of boundary-layer stability. The idea that
decaying eigenmodes of the O-S equation would play such a significant role in
our understanding of flow instability, for instance bypass transition, would have left
many researchers incredulous in the era of Tollmien (1929) and Schlichting (1933),
where the focus of linear stability research was exponentially unstable solutions.

Together with the discrete waves the continuous modes form a complete basis
(Salwen & Grosch 1981). Therefore an arbitrary disturbance can be expressed as a
superposition of O-S eigenfunctions. The completeness of O-S spectrum has been
applied in studies of the evolution of linear disturbances in boundary layers (Salwen
& Grosch 1981), perturbation synthesis (Jacobs & Durbin 2001) and disturbance
analysis (Tumin 2003).

The influence of a particular component of the continuous spectrum on boundary-
layer stability is largely affected by the structure of the eigenfunction and its extent of
penetration into the shear. This penetration is wavenumber-dependent and is limited
by shear sheltering.

1.2. Shear sheltering

The ability of shear to filter high-frequency vortical perturbations is relevant to both
laminar and turbulent flows. In the former, the shear shelters the laminar flow from
external vortical forcing. A similar filtering influences the interaction of small- and
large-scale eddies in turbulent motion (Hunt & Durbin 1999). A scale disparity is,
however, required for shear sheltering to be effective. These conditions were satisfied
in the work of Grosch & Salwen (1978), where the computed eigenfunctions were
high-frequency and, hence, filtered by the mean shear. Their eigenfunctions decayed
exponentially at the edge of the boundary layer. Craik (1991) arrived at a similar
conclusion by carrying out inviscid analysis of mode shapes, using a piecewise linear
mean flow. Despite the difference in Reynolds numbers, both Grosch & Salwen (1978)
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and Craik (1991) considered the same asymptotic limit in which the shear dominates
the remaining terms in the O-S equation.

Jacobs & Durbin (1998) studied shear sheltering of the continuous O-S modes for a
piecewise linear and infinitely deep boundary layer. Their analysis demonstrated that
penetration is inversely proportional to the Reynolds number Re and the disturbance
frequency w. Further investigations of mode shapes were primarily numerical and
include Maslowe & Spiteri (2001) and Zaki & Durbin (2006) who examined the
effect of pressure gradient on the continuous modes. The importance of shear
sheltering is also documented experimentally. Hernon, Walsh & McEligot (2007)
have demonstrated that the penetration of free-stream vortical disturbances into a
transitional boundary layer indeed agrees with the theoretical prediction of Jacobs &
Durbin (1998).

Recent studies of stability of two-fluid shear flows, for instance mixing layers
(Yecko & Zaleski 2005), highlight the dependence of transient amplification on modal
penetration and, in turn, on the frequency dependence of shear sheltering. However,
the shape of the continuous-spectrum modes in two-fluid flows and the influence of
viscosity and density stratification on shear sheltering have never been addressed in
the literature. Instead, the majority of previous research has focused on the discrete
Tollmien—Schlichting and interfacial instability waves (Yih 1967; Hooper & Boyd
1983; Hooper & Boyd 1987). In that context, the work of Charru & Hinch (2000)
perhaps bears most relevance to the current investigation. They aimed to classify the
various interfacial waves based on their extent of penetration into the surrounding
fluids. A ‘phase diagram’ of penetration regimes was developed based on the model
problem of Couette flow over a wavy wall. Their analysis, however, only considered
two-dimensional, neutral waves due to an infinitesimal displacement of the solid—fluid
or fluid—fluid boundary. Since their base flow is bounded, only discrete modes were
relevant. The behaviour of free-stream vortical modes, or the continuous-spectrum
eigenfunctions, and their ability to penetrate two-fluid shear flows was not discussed.
This issue will be addressed herein, and a quantitative measure of penetration and its
dependence on modal and flow parameters will be presented. Our analysis takes into
account the decay rate of the free-stream vortical disturbance. This is shown to have
a significant effect on both modal penetration and the structure of the eigenfunction
across the interface.

Due to the importance of the continuous spectrum in studies of single- and two-fluid
boundary layers, it is essential to understand the physical mechanisms that determine
the structure of these eigenmodes. Shear sheltering is one contributing element.
While the literature includes interesting observations related to shear sheltering,
questions regarding its physical interpretation and effectiveness remain unanswered.
For instance, previous studies suggest that shear sheltering is most pronounced in
relation to small-scale, or high-frequency, disturbances particularly at high Reynolds
number. This view is however inconsistent with the observation that perturbations
with high wall-normal wavenumbers can effectively penetrate boundary layers (Zaki
& Durbin 2005). Therefore, in this paper, a clear physical explanation of the mechanics
of shear sheltering is sought. We also provide a detailed description of the structure
of the continuous modes of the O-S equation, which are classified in terms of
their ability to penetrate and perturb the boundary layer. Our approach relies on
asymptotic analysis of the governing equation for a piecewise linear profile, in both
single- and two-fluid boundary layers. These asymptotic solutions are then compared
to the numerical solution of the O-S equation for smoothly varying mean flow profiles
to demonstrate the validity of the piecewise linear approximation.
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This paper is divided into seven sections. The formulation of the single-fluid problem
and the closed-form eigensolution for the piecewise linear mean flow are presented
in §2. The relevant asymptotic regimes are examined in §3 and are followed by
a discussion of the physical mechanism of shear sheltering. The formulation of
the two-fluid problem is given in §4. The associated asymptotic regimes in case of
viscosity stratification are derived in § 5. The role of density stratification and surface
tension are evaluated numerically in § 6, followed by concluding remarks in the last
section.

2. The single-fluid theoretical formulation

The study of penetration of vortical modes into shear regions has as a starting
point the linear perturbation equations. The O-S equation for the normal-velocity
perturbation v is given according to

9 9 d’U 9
— 4+ U— |V ——— = — Vv =0, 2.1
{(at—}_ 8x> dy? ax Y v @1)

where U(y) is the mean velocity profile. The perturbation-velocity vector is denoted
u={u,v,w}, and v is the fluid viscosity. Lengths are non-dimensionalized by the
boundary-layer thickness and velocities by the free-stream speed U, so that v is
effectively 1/Re.

Since the problem of interest is homogeneous in the streamwise and spanwise
directions and in time, the normal-mode assumption can be invoked for the
perturbation velocities and pressure, for example

v(x, v, 7, 1) = ¢(y)ellbrthkaen,

where k, and k, are the streamwise and spanwise wavenumber; w is the frequency;
and ¢(y) is the normal-velocity eigenfunction. This reduces the O-S equation (2.1) to
the following form:

&N du (&,

2

¢ =0, (2.2)

where k> =k? + k2.

2.1. The continuous spectrum

The eigenvalue problem (2.2) requires four boundary conditions. At solid surfaces,
the perturbation and its gradient must vanish:

d
d)wall = 0, ((:;5) wall = 0.

In semi-bounded flows, the O-S equation possesses a finite number of discrete modes
and a spectrum of continuous eigenvalues. The discrete modes are obtained by
requiring that the perturbation decays in the free stream, ¢,, — 0. Grosch & Salwen
(1978) introduced the continuous spectrum by relaxing this free-stream condition.
Instead they only required that the perturbation remain bounded:

¢] <003 |dyp] < 0,



Shear sheltering and the structure of vortical modes 115

®) 3 (©) 3 .
2 2 |
i 1 i
0 0 :
-1 0 1
¢

Ficure 1. Example of continuous-mode shapes for Blasius boundary layer in three different
regimes. (a) The sheltered regime k,Re =800n, k, =2n, k, =4n; (b) the intermediate regime
kyRe=50m, k, = 2n, k,=m; (c) the diffusive reglme ki Re —n/100 ky = 2n, k, =n; —— real
component; ———, imaginary component.

where d, = d/d,. The continuous spectrum is obtained from the free-stream behaviour
of the O-S equation. In that limit, d,U zdﬁU =0, and the O-S equation reduces to

& & ?
(U”k"_‘”)<dy — k- k§>+w(d2 k2 — ”qsm_o (2.3)

The constant coefficient equation admits solutions of the form ¢, ~e*’. Substituting
e” in (2.3) and solving for / yields the following roots:

ke
o=k H K+ (Us — o/ k),
M=k 4K

The oscillatory free-stream solution is obtained by setting /132: —k§ and, hence,
¢, ~ et The dispersion relation is therefore

—k} = k2+k2+1 Uy — w/ky),

which can be solved for the eigenvalues. In the temporal problem,
o =kUy, —iv (k] + kI + k). (2.4)

Assuming the dispersion relation (2.4), the continuous modes are obtained by
numerical solution of (2.2). The solution algorithm is an extension of the spectral
collocation method of Orszag (1971): Chebyshev polynomials were used to expand
the eigenfunctions in the wall-normal direction. Since the polynomials are valid in
the domain [—1, 1], nonlinear mapping was incorporated to extend the method to
semi-infinite domains. The boundedness condition in the free stream was enforced
using the method proposed by Jacobs & Durbin (1998).

The numerical and analytical results presented herein are for three-dimensional
disturbances. This choice is motivated by the importance of oblique waves in the
transient growth phenomenon in shear flows. Since waves with spanwise wavelengths
of the order of the shear thickness are often the most amplified (e.g. Butler & Farrell
1992), the value of k, ~m is selected for the numerical evaluations of solutions and
discussion.

The shapes of three continuous modes for a Blasius base flow are shown in figure 1.
The mode shapes suggest that penetration of the vortical mode into the boundary
layer is dependent on parameters of the mean flow and of the eigenmode considered.
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FIGURE 2. Schematic of the single-fluid piecewise linear mean velocity profile. At right, the
mean velocity profile is shown in a frame translating at U..

The three modes epitomize three regimes: a sheltered regime in which the free-
stream vorticity does not penetrate the boundary layer (figure 1a); an intermediate
regime in which the vortical perturbation penetrates the boundary layer but not
sufficiently to influence the near-wall region (figure 1b); and a diffusive regime in
which the oscillatory free-stream behaviour of the perturbation persists deep inside
the boundary layer in the vicinity of the wall (figure 1c). In order to investigate those
asymptotic regimes, a piecewise linear base flow is considered in the analyses.

2.2. Analytical solution for piecewise linear profile

The numerical solution of the fourth-order O-S equation demonstrates the dependence
of the shape of continuous modes on frequency, wavenumber and Reynolds number.
However, the mechanisms that determine the structure of the eigenfunction are not
evident. Therefore, in order to derive the relevant asymptotic regimes, a piecewise
linear mean flow profile is assumed, and the O-S equation is thus reduced to
a second-order vorticity equation. This simplification enables us to identify the
parameters which determine the structure of the continuous modes. A similar
approach was adopted by Craik (1991) in order to explain the results of Grosch
& Salwen (1978) for a Blasius profile. First, we present closed-form solutions of
the vorticity equation, followed by a discussion of the dominant balances of the
equation.

A transformed wall-normal coordinate ¥ =y — §p; is adopted, and the analysis is
carried out in a frame translating with the free-stream velocity, Z (Y)=U(Y) — U,
as shown in figure 2. The mean flow is therefore

w(Y)=0, Y=>0,

UY)=1Y, 0=Y > 5. (2.5)

where 8p; is the single-fluid boundary-layer thickness and t =U,/§3;.
Using the piecewise linear profile and the dispersion relation (2.4), the final linear
stability equations have the form

iy +ky =0, Y >0, (2.6)
B+ Ky~ Tyy =0, 0>¥ > s, (27)

where ¥ = (di — k*)¢. For two-dimensional disturbances, ¥ = (3/9x)(dv/dx — du/dy)
is a measure of the spanwise vorticity of a two-dimensional eigenmode. It should
be noted that the O-S equation (2.7) in terms of ¥ is identical to the homogeneous
Squire equation for normal vorticity. Therefore, the shape of the continuous O-S and
Squire modes are similar. In addition, asymptotic analyses performed in subsequent
sections using (2.7) are also valid for the Squire equation.
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FiGure 3. Example of continuous-mode shapes for piecewise linear profile in three different
regimes: (a) convective shear-sheltering regime k, Re =800n, k, =2n, k, =4mn; (b) convective—
diffusive regime k, Re = 50m, k, =2n, k. ==; (c) diffusive regime k, Re =n/100, k, =2n, k. =m;
, real component; -—-, imaginary component.

For the piecewise linear profile, apart from the free-stream and wall boundary
conditions, four interface conditions are required in order to match the solutions
across the edge of the boundary layer. These conditions are derived from continuity
of velocity and stresses,

B07) =90 =0 drd(07) —dypl0) = L H o8
G07) = d9l0) = 0: - di9(07) — d3o(07) = 3t |
In the free stream, (2.6) is solved for vrs and in turn ¢ps,
Yrs = Crexp(—ik,Y) + Coexp(ik,Y), (2.9)

drs = Crexp(—ik,Y) + Crexp(ik,Y) + Csexp(—kY) + Csexp(kY) (2.10)

(Note that throughout this paper, the subscripts m =1, 2, 3, 4 will be reserved for
the integration constants in the free stream, while m > 5 will be used for the solution
inside the boundary layer.) In order to maintain boundedness of the eigenfunction in
the free stream, C, =0. Inside the boundary layer, the solution to (2.7) yields

¥ = CsAI[Z(Y)] + CsBi[Z(Y)], (2.11)
Y
¢ = exp(—kY)/ exp(ks)(CsAi[Z (s)] + CsBi[Z (s)]) ds
—dL
0
+exp(kY)/ exp(—ks)(CsAi[Z (s)] + C¢Bi[Z (s)]) ds
Y
+ Crexp(—kY) + Csexp(kY), (2.12)

where 2(Y)=exp(i51/6)(k,t/v)'/*(Y + ikjv/k.7). The constants of integration C,
are given in the § A.1 of Appendix A.

Three continuous O-S eigenfunctions evaluated using the above analytic solution
are shown in figure 3. Similar to the Blasius eigenfunctions of figure 1, three degrees
of modal penetration are observed. These are not, however, evident in the exact
analytical expressions (2.11) and (2.12) in which the solution is in terms of integrals
of the Airy functions. In the following section, the O-S equation (2.7) inside the
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boundary layer is revisited,

KTy — o0, (2.13)

dyyr + ko — .

and asymptotic solutions are derived based on the relative magnitude of the convective
term ik, 7Y and diffusive term vk2. The objective is to explain the different mechanisms
governing vortical-mode penetration inside the boundary layer. Three limits are
considered and will be referred to as

(a) the convective, shear-sheltered regime, k. t8z1/ vk% > 1;

(b) the diffusive regime, k. 785, /vk; < 1; and

(¢) the convective—diffusive regime, k, 78z, /vk? ~ O(1).

3. Asymptotic solutions in the single-fluid boundary layer
3.1. The convective shear-sheltered regime

Hunt (1977) and co-workers investigated the interaction of vortical disturbances with
shear flows. Their inviscid rapid distortion theory (RDT) solution demonstrated that
all free-stream vortical disturbances are simply convected and do not penetrate the
shear. The result was disconcerting because it did not allow any interaction of the
free-stream disturbances with the boundary-layer shear. The inability of the shear
region to sustain a vortical solution is due to the inviscid assumption. When v =0, the
vorticity equation (2.7) reduces to, ik,(c — U(Y))y¥ =0. A non-trivial solution requires
that the phase speed of the vortical disturbance equals that of the base flow. For
the continuous-spectrum modes, ¢ = U, and therefore these disturbances can only be
sustained in the free stream.

Jacobs & Durbin (1998) incorporated the effect of viscosity in their analysis of
the continuous modes. They demonstrated that viscous theory allows for vortical
penetration into the shear and that the penetration depth is proportional to (v/wt)'/>.
Zaki & Durbin (2005) extended this analysis in order to incorporate the modal decay
rate.

All the above analyses only considered high-frequency disturbances in an infinitely
deep boundary layer. The effect of the wall on modal penetration was not included.
Here, a finite-thickness boundary layer is considered in order to demonstrate
both shear sheltering and the blocking effect of the wall. A small parameter
€, =vk2/k, T8, < 1 is defined; the subscript s denotes the shear-sheltered regime.
Equation (2.7) can be expressed in terms of the small parameter,

&dy v + ek — kﬁi

SBL 0
A series expansion ¥ = eXg+el v +€29,+- - - yields trivial solutions for all powers of
€;. This solution, while possibly valid in the bulk of the shear, cannot match the free-
stream vorticity, nor can it satisfy the wall boundary conditions; indeed ¢ =0 in the
near-wall region violates both the no-penetration and no-slip boundary conditions.
Therefore, an edge and a wall layer develop in these regions of the shear in order to
satisfy the free-stream matching and wall boundary conditions, respectively.

In the edge layer, a scaled coordinate Y, =Y/§,, and v, = ¥ (Y) are introduced, and
the governing equation becomes

& &y,
52 dr?

+ ek, — ik; 586 Y., = 0. (3.1)

BL
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Balance of the dominant terms implies that 8, ~ O(v/k,7)'/?. To leading order, this
scaling yields

vy, .
dYez - lYewe = O»
and hence the solution is given by
Y, = C,, Ailexp(i51/6)Y,] + C,,Bi[exp(i5n/6)Y,]. (3.2)

In the limit ¥, — —oo, the edge-layer solution v, must asymptotically match the trivial
solution in the bulk of the shear, which leads to C., =0.

In the wall layer, the scaled coordinate Y, =(8g, +Y)/8, and v, =y (Y) are
introduced. The governing equation rewritten in terms of wall coordinates is therefore

1 &y, ikt .
g dY% + T(SBL(I - 165) - 5wa)ww = 0. (33)

Expanding ¥, in powers of ¢, and balancing the leading-order terms gives
8w~ O/ 25 ). To the leading order, the governing equation is

v
dr? + iy, =0. (3.4)
The leading order solution is therefore
1 1
w(Yy) = Cypexp|l —=(1 —1)Y, | + Cyp,exp| ——=(1 —1)Y,, ]. 35
Yw(Yw) lp(\ﬁ( )) 2p<\/§( )) (35)

The above expression must asymptotically match the trivial solution in the bulk of
the shear, limy, ., ¥,,(Y,) =0, and therefore C,, =0.

A uniformly valid vorticity eigenfunction can be expressed in terms of the bulk,
edge and wall-layer solutions. To the leading order, in the shear region Y € [—§p,, 0],
the continuous mode is given by

¥ = Ce Ai[g(Y)] + Cuexp(—¢(8pL +Y)), (3.6)

where ¢(Y)=exp(i5n/6)(k,t/v)'/*Y and ¢=(1—1i)//28,. The normal-velocity
eigenfunction inside the boundary layer is therefore

¢ = Csexp(—kY) + Ceexp(kY) + Cy,exp(—¢ (85 + Y))
Y

+C,, {exp(—kY)/ exp(ks)Ai[g(s)] ds

SpL
0

+ exp(kY)/

exp(—ks)Ai[c(s)] ds] . (3.7)
Y

The constants of integration can be evaluated using the boundary and matching
conditions and are given in § A.2 of Appendix A. The eigenfunction (3.7) is composed
of an exponentially decaying component and an integral of the airy function which
is decaying for Y < 0. The coefficient of the exponentially growing component is very
small according to (A 2), and therefore its contribution is negligible.

A comparison of the mode shapes from the shear-sheltered asymptotic limit and
the exact eigenfunction (2.12) is not included because the two solutions coincide
nearly identically in this regime. Instead, figures 4 and 5 compare the eigenfunctions
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FiGUure 4. Continuous-mode shape in convective shear-sheltered regime for (a) piecewise linear

profile and (b) Blasius boundary layer: , real component; —-—, imaginary component;
kyRe=1000, k, =m, k,=mn/3.
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FIGURE 5. Spanwise vorticity in the convective shear-sheltered regime. (a), (¢) Eigenfunction
for piecewise linear profile; (b), (d) eigenfunction for Blasius boundary layer; (c¢), (d) The

eigenfunction ¥ inside the boundary layer; —— real component; - - -, imaginary component;
kyRe=1000, ky,=m, k,=mn/3.

¢ and ¢ for a piecewise linear profile to those obtained for a Blasius mean flow.
The eigenfunction ¢ is oscillatory in the free stream and decays rapidly inside the
boundary layer, indicating the strong influence of shear, ¢ Eka Jk,t8pr < 1. The
decay in the eigenfunction of the piecewise linear profile is more rapid near the edge
of the boundary layer due to the higher level of shear in comparison to the Blasius
mean flow.

More insight into the structure of these vortical modes can be gathered from figure 5.
In the free stream the vorticity i is oscillatory. Inside the boundary layer, shown in
the bottom pane of figure 5, three regions can be clearly identified:

(a) the outer layer near the edge of the boundary layer;
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FIGURE 6. Streamlines of a continuous mode with k. Re =1000%, k, ==, k, =0.
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Ficure 7. Effect of Reynolds number on spanwise vorticity for (a) piecewise linear profile and
(b) Blasius boundary layer; k, =n, ky,=mn, k,=mn; , Re=100; ---, Re=200; —-—,
Re =1000.

(b) the bulk, or central region, which is devoid of any significant vortical
disturbance; and

(c) the wall layer in which vorticity is again non-zero.

The scaling of these layers is captured by the above-derived asymptotic solutions.
The outer layer is a measure of the extent of penetration of the free-stream vorticity
into the shear. Its thickness is 8, oc (v/k,7)'/>. Beyond §,, the shear prevents further
penetration of the free-stream mode. The vortical disturbance in the outer layer
is convected downstream and imposes a normal-velocity ‘boundary condition’ on
the bulk of the shear. As a result, an exponentially small, irrotational perturbation
field is set up in that region. While this inviscid mechanism is relevant to the other
asymptotic regimes discussed in this work, it is most discernible in the shear-sheltered
eigenfunctions. In this limit, viscous penetration of the free-stream disturbance
is inhibited, and as a result, the contribution of the inviscid mechanism to the
eigenfunction inside the shear is more evident. An example of the streamlines is
shown in figure 6. In the vicinity of the wall, vorticity is generated in order to satisfy
the no-slip and no-penetration boundary conditions. The wall layer is in fact a Stokes
layer whose length scale is 6, ~ /v/§2, where 2 =k, U,, is the frequency of oscillation
of the free stream.

The effect of viscosity on the edge- and wall-layer thicknesses is shown in figure 7.
This behaviour is captured by the expressions for the length scales §, and §,. It is
instructive to consider two sources of vorticity: the first in the free stream and the
second at the wall. At low viscosity, scaling 85, by the edge layer 8, oc (v/k.T)!3,
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the boundary layer appears deeper, and hence, there is no overlap between the free
stream and wall-generated vorticity. Lowering the viscosity causes the sources to move
further apart, thus widening the inner core. In the limit v — 0, the influence of the
wall becomes insignificant.

It is important to note that the decay of the eigenfunction inside the boundary layer
is due to the sheltering effect of the shear and is not a wall-blocking phenomenon.
This can be further verified by considering the limit of infinite shear, §5; — co. In this
limit, the eigenfunction (3.7) reduces to

Y
¢ = Csexp(kY) + C,, [exp(—kY)/ exp(ks)Ai[c(s)] ds

+ exp(kY) /0 exp(—ks)Ai[g(s)]ds| (3.8)

Y

or equivalently ¢ =C, Ai[¢(Y)]. A similar expression for  was obtained by
Jacobs & Durbin (1998) for the infinitely deep boundary layer. The normal-velocity
eigenfunction (3.8) is composed of an exponentially decaying component and the
integral of first airy function which is also decaying. Therefore, in the absence of a
solid boundary, the normal velocity is exponentially small but not exactly zero. A
solid boundary at finite Y forces ¢ to be zero, and therefore, spanwise vorticity, v,
must be generated at the wall in order to satisfy the boundary conditions. The extent
of diffusion of this wall vorticity into the shear is the thickness of the wall layer §,,.

3.2. The diffusive regime

The reciprocal of the shear-sheltered limit is the diffusive regime. In this regime,
the filtering effect of the shear is ineffective, and the oscillatory free-stream vortical
disturbances persist deep into the boundary layer (figure 3c). As the name suggests,
the viscosity dominates the convective term in the continuous-mode vorticity equation
(2.7). A small parameter €, =k, 1851/ vk)% <1 can be defined. The vorticity equation
(2.7) can therefore be expressed in terms of ¢,
1 iY
—dyy + ¥ —ea—y = 0.
K2 851
Assuming a power series solution, ¥ ~ Yo+ €91 +€¥>+ - -+, the governing equation
to leading order has the form
1
ﬁﬁw+w=0 (3.9)
3
The above equation resembles the governing equation for Stokes second problem.
However, unlike the real frequency of oscillation in the Stokes problem, the oscillatory
behaviour of the continuous modes is in the wall-normal direction due to k,
dependence in the free stream.
The solution to the leading-order vorticity equation and the corresponding wall-
normal-velocity perturbation ¢ are, respectively,

Y = Csexp(—ik,Y) + Ceexp(ik,Y),
¢ = Csexp(—ik,Y) + Ceexp(ik,Y) + C7exp(—kY) + Csexp(kY).
The constant Cs through Cg are obtained by satisfying the wall boundary conditions

and matching conditions at the edge of the boundary layer, and are provided in § A.3
of Appendix A. For k, =0, the similarity between the above expression for ¢ and the

(3.10)
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FiGUure 8. Continuous-mode shapes in the diffusive regime. (a) Eigenfunctions for piecewise
linear profile and (b) eigenfunctions for Blasius boundary layer; , real component; ——-,
imaginary component; kyRe = n/10, k, ==, k,=m.

free-stream eigenfunction (2.10) can be exploited in order to derive a uniformly valid
solution for Y € [—8p;, 00),

1 k .
¢ = Cexp(—kdpr) [exp(—kY) 3 (1 + 1k> exp(kdpr —iky(8pL + 7))
y

1

k .
— = <1 — ) exp(kdpr + ik, (85, +Y))|, (3.11)
2 ik,

where C is the arbitrary amplitude of the free-stream vortical mode.

The most conspicuous attribute of the modes is their ability to preserve the free-
stream oscillatory nature throughout the boundary-layer shear, to the wall. This
behaviour is characteristic of streamwise-elongated, or low-k,, vortical modes, as
suggested by the scaling parameter ¢, Eer(SBL/ka. The expression for €; also
suggests that high k, belong to the diffusive regime and can therefore penetrate
the boundary layer. This observation is consistent with Zaki & Durbin (2005).

Figure 8 compares the mode shapes obtained from the asymptotic solution (3.10)
for a piecewise linear profile to that obtained for a Blasius boundary layer. In addition
to the similarity in the mode shape, good quantitative agreement is also observed.
This agreement can be explained by noting that the terms associated with the mean
flow in the O-S equation (the convective and mean curvature terms) are an order
of magnitude smaller than the viscous and transient terms. The leading-order O-S
equation therefore is independent of the mean flow chosen, and as a result, we observe
good quantitative agreement between the eigenfunctions shown in figure 8.

3.3. The convective—diffusive regime

Free-stream vortical modes which partially penetrate the boundary-layer shear (figure
3b) do not fall within the premise of the fully sheltered convected disturbances or of
the fully penetrating viscous regime. Instead, in the convective—diffusive regime, both
the convective and viscous terms in the vorticity equation (2.7) are of comparable
magnitude throughout the bulk of the shear, k,t83; ~vk?. The structure of the
eigenfunctions is examined by considering solutions of the vorticity equation in the
outer region of the boundary layer and in the vicinity of the wall.

Near the edge of the boundary layer, ¥ — 0, the vorticity equation (2.7) is
approximated to the lowest order in Y by the diffusion dominated limit,

d?y 0
dy?

+ k) =0,
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whose solution is given according to
¥ = C,exp(ik,Y) + C.,exp(—ik,Y). (3.12)
v, v,

This oscillatory solution mimics the free-stream eigenfunction exactly, and shear
sheltering is negligible near the edge of the boundary layer. The influence of the
uniform shear is therefore not local but, as suggested by the convective term k, 7Y,
cumulative with increased depth within the boundary layer.
In order to demonstrate the influence of the shear on the wall-normal decay of the
eigenfunction, a correction is sought for each of the two independent solutions ¥ and
2 (the procedure is outlined for ¥ only). The corrected solution ¥, =¥ + ¥,

where y! <y, is substituted in the vorticity equation (2.7), and the following

e’

equation for ¥ is obtained:

2 .
ik, tY .
—C, et =0,

1
e 2.1
dY2] +k)’ er

with the homogeneous boundary conditions ¥} =dyy, =0 at ¥ = 0. The correction

term is therefore
L kY ket (Y2 Y 1—e Y |
el e 2kyv \ 2 2iky 4k§

A similar procedure yields the correction 1//32, and finally the asymptotic behaviour
of the vorticity eigenfunction near ¥ =0 can be expressed as

VoY) = Coch +C, " [ ket (Y2 _r l—e_z”ﬂ
~—— ! :

2%k \ 2 2ik, 42
wO
el wl
_ : ket (Y2 Y 1—eBbY
Coe ™ +Cpe™ | == | -+ 5 ———5— || . (313
—‘I_Hze,_/—}_ 2e 2kyU 2 +21ky 4k)2 ( )
0
(3] wl

The constants C,; and C,., are obtained by matching the vorticity and its gradient
at the edge of the boundary layer. These constants have been provided in § A4 of
Appendix A.

In the approximate solution (3.13), both ¥ and ¥ are oscillatory and only
account for the diffusive term. The decay of the eigenfunction inside the boundary
layer is due to an incomplete cancellation by the increasing amplitudes of w;l and
welz inside the shear, Y <0. The decay of the solution inside the boundary layer
is captured in figure 9. The figure compares the exact and asymptotically derived
vorticity eigenfunctions. The two solutions are in good quantitative agreement in
the region 0.6 < y/8p; < 1. The oscillation of the eigenfunction near the edge of the
boundary layer and the gradual decay in the amplitude of oscillation due to the
cumulative effect of the shear are captured by (3.13).
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FIGURE 9. Spanwise vorticity in the convective—diffusive regime. (a), (¢) Re(y) for a piecewise
linear profile and (b), (d) Re(y) for a Blasius boundary layer; , exact analytical solution;
—-—, oscillatory solution; -------- , exponential wall solution; ky Re =50n, k, = 4n, k,=m.

The near-wall behaviour of the eigenfunction is derived by considering the limit
Y — —ép of the vorticity equation (2.7),
2.0

ko Té
dew‘f‘<k}2+1 UBL)wS]=0.

The lowest order approximation of the vorticity eigenfunction is therefore composed
of a growing and a decaying exponential,

0 = Cy,expli, (Y + 851)) + Cunexp(—ik, (Y + 851)), (3.14)
0 0
wi wy

where «, = \/ k_% +i(k,tdp./v). The cumulative effect of the shear over the boundary
layer ik,78p. /v determines the deviation of the solution from a purely oscillatory
form. In a manner similar to the solution in edge layer, a corrected eigenfunction
V=0 + ¥l is obtained in the wall region:

Vu(Y) = Cwleikw(Y+55L) + sze*ikw(yﬂm)

ket (Y +8p.)" (Y +8p,) 1—e Zhn+on)

2k, v < 2 2k, 4k2 >]
—k,T ((Y +85.)° i (Y +38p) 1-— ezik“’(YH""))]
2k, v 2 2ik,, 4k2
The constants C,, and C,, are given in § A4 of Appendix A and are obtained by

imposing continuity of vorticity and its gradient at the wall. Agreement between the
asymptotic wall-layer solution v, and the exact eigenfunction is shown in figure 9.

+ Cwleiku,-(Y-‘rslsL) |:

+ sze—ikw(y-‘r%ﬁ |:
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FiGUure 10. Schematic of modal penetration for low- and high-frequency free-stream vortical
perturbations.

3.4. Discussion

The propensity of a vortical free-stream mode to penetrate the boundary layer is
enhanced by the viscosity and limited by the shear. The filtering effect of the shear is,
however, wavenumber-dependent. In the limit e Evki/kx‘L'SBL < 1, shear sheltering
is most effective. Therefore, high-k,, or short streamwise-wavelength, vortical modes
cannot penetrate the boundary layer. In the reciprocal limit of long streamwise-
wavelength, €, =k, 185,/ vk% < 1, the eigenfunction preserves its free-stream oscillatory
nature and amplitude deep into the boundary layer.

A physical interpretation of shear sheltering is proposed by considering the relative
motion of a free-stream vortical mode and a point P within the shear (figure 10).
The vortical mode at the edge of the boundary layer convects downstream at ¢ = U,
and point P has speed U(p)= U, + tY. The influence of the free-stream disturbance
reaches P by wall-normal diffusion only. Within the diffusion time scale 7; =1 /kiv,
the free-stream boundary condition which affects P varies due to the relative motion
of the wave and the shear flow. As a result, point P is exposed to n wavelengths of
the free-stream disturbance, where n is given by

L _e=UG) T _karlY]

1/k, K2v

The definition of n is a ratio of two time scales: the numerator defines the relative
streamwise convection, or shear, time scale according to 7, =1/k,t8p;, and the
denominator defines the wall-normal diffusion time scale .7, = 1/k?v. For low-k,, or
streamwise-elongated, waves, n — 0, and the perturbation at the edge of the boundary
layer is seemingly steady relative to point P over the diffusion time scale .7;. As a
result, a free-stream vortical mode diffuses effectively into the boundary-layer shear
in this limit. On the other hand, for short waves, n tends to oo, and the edge condition
appears to be changing very rapidly with respect to point P. The net effect over
the time scale 7 is a near-zero edge condition relative to point P. As a result, the
penetration of high-k, vortical modes is limited. The filtering effect of high frequencies
is enhanced by the shear n oc k, 7Y, and hence the terminology ‘shear sheltering’. The
precise mechanism is due to the difference in convective speeds between the free-stream
perturbation and the flow inside the boundary layer. Therefore, shear sheltering is
cumulative, and n increases with depth.

When the convection and diffusion terms are approximately equal, n ~ O(1), and
the perturbation is able to partially penetrate the boundary layer but decays due to
the cumulative influence of the shear. Therefore, the vorticity eigenfunctions in this
regime are oscillatory near the edge of the boundary layer and exponentially decaying
in the near-wall region.
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FIGURE 11. Variation in penetration depth with (a) k, Re and (b) k,Re/k?; ——, k, =4n;
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The exact analytical expression (2.11) for (y) captures the change in the
eigenfunction from oscillatory to exponential decay:

¥ = CsAi[Z(Y)] + CeBi [Z(Y)]. (2.11)

The ratio of the convective and diffusive time scales .7;/.7; appears in the argument
of the Airy function,

8 Tab.

The ratio .7;/.9; determines the phase of Z(Y) and in turn the behaviour of the
Airy solution. In the viscous regime, the diffusive time scale is much shorter than the
convective time scale, .7; <€ 7. As a result, | phase(Z)| > n/3, and the first and second
Airy functions are both oscillatory. In the shear-sheltered regime, .7 > .7,. Therefore,
19851/ 948, — 0 and (|phase(Z)| ~m/6) < m/3. In this region of the complex plane,
Ai(Z) is monotonically decreasing, and Bi(2’) is increasing. The coefficient of the
latter, Cs, is negligible in the sheltered regime, and the overall behaviour of the
vorticity eigenfunction is captured by the decaying Ai(Z).

The shear-sheltered solution is also recovered in the limit of vanishing kinematic
viscosity. In this limit, .7; — oo and 8, — 0. Since .7; oc 1/v and 8, oc v'/3, their product
tends to infinity. As a result, the same limit (|phase(Z)| ~®/6) < /3 is obtained and
the eigenfunction is exponentially decaying.

Z(Y) = exp (i51/6) (Y + i‘%“> .

3.5. Penetration depth

In order to quantify the propensity of a continuous mode to permeate the boundary
layer, a penetration depth norm is defined:

’)
g
d= —— dy,
/0 bl

where |¢|., is the free-stream amplitude of the eigenfunction. Figure 11 shows the
variation of d with k, Re for various k. In the limit k, Re — oo penetration depth tends
to zero. The same behaviour is observed whether k, — o0 and Re remains finite or the
opposite. In the first case, the boundary layer appears infinitely deep when scaled by
the disturbance wavelength, and hence penetration is negligible. When Re — co and
k, is finite, viscous effects can be ignored, and no means of vortical mode penetration
in the boundary layer is present. As k, Re is reduced, penetration increases due to the
increase in 7, compared to 7. The change in the behaviour of the penetration depth
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curve near k, Re ~ O(10%) marks the convective-diffusive regime in which both time
scales become comparable. At lower k, Re, the diffusive regime is reached and d does
not change significantly; the oscillatory solution prevails deep inside the boundary
layer. Penetration increases with k, due to the reduction of the diffusive time scale.
In the viscous regime, however, d is maximum and saturates independent of the
wall-normal wavenumber.

Motivated by the discussion of the convective and diffusive time scales, the
penetration curves are plotted against n = 7,;/.7; in figure 11(b). Residual dependence
of penetration on n is observed in the sheltered regime in which penetration is
negligible. However, the penetration curves collapse in the diffusive (7;/.7; < 1) and
the convective—diffusive (7;/.7; ~ O(1)) regimes.

4. The two-fluid theoretical formulation

The shape of the continuous-spectrum modes and their ability to penetrate a
single-fluid boundary layer depend on the disturbance wavenumber, the intensity of
the mean shear and the kinematic viscosity of the fluid. In two-fluid boundary layers,
both the mean shear and viscosity are discontinuous across the two-fluid interface.
In addition, the density discontinuity and surface tension appear in the interfacial
stress conditions and can, therefore, affect the ability of free-stream disturbances to
penetrate the lower film. In order to investigate the dependence of mode shape on
these parameter, analyses similar to those carried out in the context of single-fluid
boundary layers are presented for the two-fluid problem. First, an exact analytical
expression of the eigenfunction is derived assuming a piecewise linear mean flow. The
exact solution is subsequently explained by considering possible asymptotic limits.

The O-S equation for immiscible two-fluid flows and the interfacial boundary
conditions were given by Yih (1967). Since then the equations have been extended
in order to account for the influence of surface tension and density stratification
in the interface conditions, as well as to consider three-dimensional perturbations
(e.g. Yecko & Zaleski 2005). In the absence of appreciable gravitational effects, the
normal-velocity eigenfunction in each fluid ¢; is governed by

d? d*U; . d?
(Ujk, — o) (dyz — k- kf) — dyzj ke + v, <dy2 —k? —kf)

2

¢; =0, (41)

where j={T, B} denotes the top and bottom fluids respectively. At the interface
of the two fluids, all three velocity and stress components must be continuous. The
interface conditions are, therefore,

—lof + ik, Uf = ¢r, 4.2)
¢T = ¢By
kx(¢d)'U)T - (ka - w)dbeT = kx(¢dyU)B - (ka - w)dy(pB,
(d} + &) (ur¢r — wpds) = ik, (urd;Ur — npd;Us) f,
pr (—ody¢ + k. (Udy¢ — ¢d U) —l—1v(d3 —3k*dy)),
—pg (— a)d ¢ + k. (Udyp — pd,U) +iv(d)p — 3k°d,¢)) , = —iok* f,
where o is the surface tension and f is the interface deformation.

Similar to the single-fluid problem, the continuous spectrum is obtained from the
free-stream behaviour of the O-S equation. Therefore, the dispersion relation retains

(4.3)
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FIGURE 12. Schematic of the two-fluid mean velocity profile.

the same form,
ke
—k; =k; + Kk +i— (Up — 0/k).
vr

Note, however, that the temporal decay rate of the eigenvalue is determined solely by
the viscosity of the top fluid vy :

® = kU, —ivr (k + &2 +k7), (4.4)

4.1. The mean flow

A schematic of the two-fluid boundary-layer profiles used in this study is shown
in figure 12. The Blasius-like mean flow profile is obtained by solving the two-fluid
boundary-layer equations in an approach similar to that of Nelson, Alving & Joseph
(1995). In boundary-layer coordinates, the mean-flow satisfies

99, F IF
Fo;F +v;0,F —& (8,,F ! —a§F> =0, (4.5)

JE JE

where & = (U,x/2v7)%; n=y(U,/2vrx)"?; and F=¥/(2u;xU,)"* with ¥ as the
streamfunction. The interface height 5" is governed by the standard kinematic

condition
on" 1 [V .
R A 4.
u g(U n), (46)

where U and V are the mean streamwise and wall-normal velocities at the interface
respectively. Velocity and stress continuity are enforced at n =n", according to

[F1=0; [5,F1=0; [ud}F]=0,

where [.] denotes the change across the interface, (.)r — (.)p. In addition, F(&, n) must
satisfy the boundary conditions

F(£,00=0, 8,F(& 0)=0, lim3,F(£ n) =1

Equation (4.5) and the associated boundary and interface conditions are solved
according to the approach described in Schlichting (1987, pp. 187-191). The iterative
procedure ensures convergence of the interface height and velocity profiles at every
downstream location, &. The solution at large & agrees with the asymptotic behaviour
described in Nelson et al. (1995) and provides the mean profile for the numerical
evaluation of the continuous-spectrum modes.
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The piecewise linear approximation to the mean profile, which is used in the
analytical derivations, is defined according to

U(y) = T8y, 0<y<3ds,
U(y) = t36p + t7(y — 8p), 8 <y < 031, 4.7
U(y) = Uy, y > 831,

where

dpr = dsr + 95 <1—MT),

129}
Uy, Uy,

Ir = —"@r = )

S + ﬂgB dsr

129}

KT TT

3= —.
UB

The single-fluid boundary-layer thickness dgr is the unit length scale, and the film
thickness 65 is a parameter. As the viscosity ratio pugr = up/ur — oo, the shear in
the bottom fluid vanishes, 73 — 0. Therefore the shear predominantly resides in the
top fluid, and the lower film mimics a solid wall. Conversely, as the viscosity ratio is
reduced, the shear increases in the lower layer. For uzr <é8p/3sr, the shear is entirely
limited to the wall film (67 =0, 77 =0 and 13 =U,/33).

4.2. Analytical solution for piecewise linear profile

An exact expression for the eigenfunction of the piecewise linear mean profile is
sought. Similar to the single-fluid problem, an equation for v is derived for each layer
of the mean flow:

dyrs +kpes =0, Y =20,
%
dlz’llfT_'_kf]//T_lvtTYwT_O’ 0>Y> (ST’ (48)
T .
vpdis + [vr (K2 +Kk2+k2) —vg (K2 +K2)] ¥s
+ik, (tpdr — 3 (Y +07)) g =0, —r =2 Y = —6pL.

It is important to note that the viscosity of the top fluid, vy, appears in the vorticity
equation of the bottom fluid because the temporal decay rate of the continuous
mode is determined by the free-stream behaviour. As a result, the mode shape in
the bottom fluid is expected to depend on the viscosity ratio, even in the absence of
density stratification and surface tension, which only appear in the interface stress
conditions.

The eigenmodes in the free stream, Y >0, and in the outer boundary layer,
—387 <Y <0, retain the same functional form as in the single-fluid problem (2.9)—(2.12).
In the lower film, —87 =Y > —3p;, the solution for {3 and ¢p are, respectively,

Yp = CoAi[ 2 (Y)] + C1oBi[2(Y)], (4.9)
Y
o= TP [ explhs ) CoAIL (01] + CuoBiL2 (1) ds
—8r
esz(: ") exp(ks)(CoAI[Z (5)] + C1oBi[.2 (s)]) ds
Y

4+ Criexp(—kY) + Cpexp(kY), (4.10)
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FIGUre 13. Example of continuous-mode shape for two-fluid boundary layer (top figures) and
piecewise linear profile (bottom figures) in three different regimes: (a), (d) convective shear-shel-
tering regime k,Rer =4000m, k,=2mn, k.=mn, §3=0.3, upr=0.1; (b), (e) convective-
diffusive regime k,Rer =50m, k,=2m, k,=n, §p=0.3, upr=0.3; (¢), (f) diffusive regime
kyRer =n/100, ky,=2m, k. =m, 85 =0.3, ugr=0.75; , real component; - -—-, imaginary
component.

where

. (er3>”3 < iyv3>
Z(Y) =exp (i57/6) Y +

VB k.t
and

2 .
y =y ("T - 1) (8 +82) + 50T (1 o).
VB VB VB

The constants C; through Ci, are selected such that the solution satisfies the
boundedness condition in the free stream, no slip at the wall and the interface
conditions (4.3). Analytical expressions for the constants are too complex and are not
provided. Instead, the constants are evaluated by numerical solution of the system of
equations representing the boundary conditions.

An example of the two-fluid eigenfunctions, for both piecewise linear and two-fluid
boundary-layer mean flow profiles, is shown in figure 13. Properties of the top fluid
were chosen to ensure that the disturbance penetrates the outer shear and reaches the
interface. Based on the outer flow, the eigenfunctions therefore belong to the diffusive
regime, k,Trdsr <<ka§. The three viscosity ratios shown in figure 13 reflect three
asymptotic limits of the eigenfunction in the wall film. These limits bear resemblance
to the asymptotic regimes of single-fluid boundary layers and can be determined from
the ratio of convective and diffusive terms in (4.8):

(a) the convective, shear-sheltered regime, k7585 > vrk; + (vr — vp)(k; +k2);

(b) the diffusive regime, k.(t78r + t585) < vrk? + (vr — vp)(k? + k2); and

(c) the convective—diffusive regime, k, 1585 ~ vrk; + (vr — vg)(k] + k2).

In order to realize conditions (a) and (c¢) for the shear-sheltered and convective—
diffusive regimes, respectively, the viscosity of the bottom fluid must be much smaller
than that of the top fluid, vz < vy. As a result, the shear can be assumed to be
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restricted to the bottom layer. In the shear-sheltered regime, where viscosity is not
significant, the two-fluid eigenfunctions are expected to bear resemblance to the single-
fluid problem. However, in the other two limits, where viscous effects are appreciable,
the behaviour of the two-fluid eigenfunctions is likely to be affected. Indeed, it is
shown that eigenfunctions become dependent on the viscosity ratio and not the
viscosity of the bottom fluid per se.

5. Asymptotic solutions in the two-fluid boundary layer
5.1. The convective shear-sheltered regime

Our investigation of the convective—sheltered regime assumes an oscillatory solution
in the top fluid, and the shear is restricted to the bottom layer. Therefore, the following
simplifications are adopted: t7 =0, 87 =0, §3 =385, and 13 =U,,/Sp,. In this limit,
the vorticity equation (4.8) reduces to

iy
evsdy + (vr (2 + K2 + 1) — vy (2 +£2)) <ES _ ;) V=0,
B

where
vr (k2 + k2 + k2) —vg (k2 + k2
€ = T(x y @) B(x )<<1
kytpdpL
A series expansion, Vg = € Ypo + €l + €2p + -, yields trivial solutions for all

powers of ;. This solution is only valid in the bulk of the lower fluid.

Similar to the single-fluid boundary layer, an edge layer exists, but is near the
two-fluid interface. The solution in the edge layer satisfies the interfacial conditions
and asymptotically matches the trivial solution in the bulk of the lower fluid. The
vorticity equation is expressed in terms of the edge coordinate, ¥, = Y/é,., and the
dominant balance yields an edge-layer thickness, 8, ~ O (vg/k,75)"°. The leading-
order behaviour of the eigenfunction, 5, is given according to:

v, = C, Ailexp(i5n/6)Y,] + C.,Bi[exp(i5n/6)Y,]. (5.1)

Since ¥, must match the trivial solution in the limit ¥, — oo, the constant C,, must
be identically zero and, as a result, ¢35, = C,, Ai[exp(i57/6)Y.].

A wall layer also exists in the vicinity of the solid boundary in order to satisfy the
no-slip and no-penetration conditions. The vorticity equation is expressed in terms
of the wall coordinate, Y,,= (85, + Y)/8,. The dominant balance yields a wall-layer
thickness 8, ~ O ( /vB/erBSBL), and the following leading-order solution for 5, is
obtained:

Vg, (Yy) = C, exp (1(1 — i)Yw> +C,, exp (-1(1 — i)Yw>. (5.2)
EERANNG) 2 V2

Since the solution in the wall layer must match the trivial solution in the bulk of the
bottom fluid, ¥, (¥, — o0) =0, and therefore C;)l =0.

A uniformly valid approximation of the eigenfunction is sought in the bottom fluid,
Y € [-851, 0]. The solution combines the edge, bulk and wall-layer solutions. To the
leading order, the vorticity eigenfunctions is given according to:

Yp = CoAllz(Y)] + C,,,exp(—=¢ (852 + V). (5.3)

where z(Y)=exp(i5n/6)(k,t5/vs)’Y and ¢=(1—1i)/+/28,. The corresponding
vertical-velocity eigenfunction in the bottom fluid is therefore
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FIGURE 14. Continuous-mode shape in convective shear-sheltering regime. (a) Eigenfunction

for a piecewise linear profile and (b) eigenfunction for a two-fluid boundary layer; , real
component; —--, imaginary component; k, Rer =500n, ky=mn, k,=n, §5=0.3, upr=0.1.
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FIGURE 15. Spanwise vorticity in convective shear-sheltering regime with three-layered
structure. (a), (c¢) Eigenfunction for a piecewise linear profile and (b), (d) eigenfunction
for a two-fluid boundary layer; ——, real component; —--, imaginary component; k, Rer =
5001[, ky =T, kz =T, 83 :03, MUBT =0.1.

Y

0
¢ = Ca [exp(—kY ) exp(ks)Ai[z(s)] ds + exp(kY) / exp(ks)Ai[z(s)] ds
2k —38p1 Y

+ Cu,exp(—¢ (851 + Y)) + Coexp(—kY) + Cioexp(kY). (5.4)

An example of a vertical-velocity eigenfunction, ¢, which penetrates the top fluid,
but is sheltered by the shear in the bottom layer is shown in figure 14. The behaviour
is consistent among the piecewise linear and two-fluid boundary-layer eigenfunctions.
Figure 15 shows the vorticity of the same mode, ¥. In the lower fluid, there exists a
three-layer structure similar to that observed in the single-fluid boundary layer.

A noticeable difference between the two-fluid and the previously derived single-
fluid eigenfunctions is the sharp discontinuity in ¢ at the interface. This discontinuity
arises due to the interface conditions, even when both fluids have equal densities
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and surface tension is ignored. The normal-velocity eigenfunction shows that ¢ —0
at the interface, which implies that the interface displacement is negligible. The
interface, therefore, resembles a rigid membrane which prevents free-stream vortical
disturbances from entering the bottom fluid.

5.2. The diffusive regime

In the diffusive regime, viscous effects dominate the convective term in the vorticity
equation (4.8) of the bottom fluid. Therefore, the small parameter ¢, is defined as the
ratio of the convective to viscous terms,

ky(trér + T85B)

€= < 1.
T k2 + (v — vp)(k2 + K2)

In terms of ¢,, the vorticity equation (4.8) can be expressed as

. St — Y +5$§
)diw3+w3+led’” e +o0),

VB
vr (k2 + k2 +k2) — vp (k2 + k2

A series solution of ¥ in powers of ¢; is assumed. The leading-order term in the
expansion is governed by the following equation:

)d12/1/’3 +yp =0,

787 + 1805

VB
vr (k2 4+ k2 + k2) — vp (k2 + k2
and the leading-order solution is therefore
¥ = Coexp(—ikyY) + CioexplicsY),
¢p = Coexp(—ikaY) + Croexp(iksY) + Criexp(—kY) + Craexp(kY),

where k; = \/(UT/vB)(kf + k2 +k2) — (k} + k2). The constants C; through Ci, are

obtained by constructing a system of equations representing the wall, free-stream
and interface conditions (4.3) and solving it numerically.

In contrast to the single-fluid eigenfunctions, the two-fluid solution predicts an
effective wall-normal wavenumber «;, which differs from the free-stream value
ky. The definition of «, indicates that the solution changes from oscillatory to
exponential behaviour at a critical viscosity ratio, (vg/vr). = (k2 + k2 + k2)/(k2 + k2).
For a viscosity ratio vg/v; lower than the critical value, an oscillatory solution is
obtained; for vy /vy greater than the critical ratio, the solution is exponential. This
change in the character of the solution is demonstrated in figure 16, where ¥ is
plotted at subcritical and supercritical viscosity ratios.

The change in the wall-normal wavenumber, «; # k,, is due to a mismatch in
dissipation and diffusion in the streamwise and spanwise directions: The continuous
mode temporal decay rate is determined by the free-stream viscosity and is
proportional to vr(kZ + k2). In the lower fluid, however, diffusion is proportional
to vg(k? 4+ k2). The mismatch between the modal decay rate and diffusion in the
bottom fluid causes the distortion of the wall-normal wavenumber; this distortion
ensures that the diffusion term in the bottom fluid O-S equation maintains the correct
modal decay rate, set by the free stream.

For instance, consider a bottom fluid with lower viscosity than the free stream.
The streamwise and spanwise diffusions in this layer will therefore be smaller than
the free-stream values. As a result, the effective wall-normal wavenumber «, in the
bottom fluid must be greater than k,, in order to match the free-stream prescribed
modal decay rate.
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FIGURe 16. Change in nature of spanwise vorticity from oscillatory to exponential in the film
at different ratios of vg/vr; , real component; --—, imaginary component; k, Rer =
Tt/lo, ky :4TE, kz =T, 83 =0.3. (a) VB/VT =0.2. (b) VB/VT =5.
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FIGUre 17. Effect of vgr on penetration of continuous modes for (a) piecewise linear profile
and (b) two-fluid boundary layer; kyRer =n/10, ky=mn, k,=mn, §p=0.2; , wpr =0.5;
——= ppr =15 —— wpr =2Vrcrir); > wpr =10.

The change in the wall-normal wavenumber is significant in correctly explaining
penetration of vortical disturbances in two-fluid boundary layer. In the single-fluid
problem, it was shown that modal penetration into the shear is proportional to
k2v/k,t8, where kf, is a parameter, and low viscosity implies weak penetration, while
higher viscosity enhances penetration. This dependence is not, however, preserved in
the two-fluid problem. Instead, the expression for penetration must be updated to
account for the modified wavenumber, k7vz/k,t8. A reduction of vg, alone, would
reduce penetration. However, the associated increase in k, causes a net increase in
penetration at lower vg. Conversely, an increase in vp and the associated reduction
in k, cause an overall reduction in penetration, opposite to the prediction for a
single-fluid shear flow. These observations are confirmed in figure 17 in which the
eigenfunction is plotted at various viscosity ratios; higher vp is shown to reduce
modal penetration.

5.3. The convective—diffusive regime

In this regime, both the viscous and convective terms in the vorticity equation (4.8)
of the bottom fluid are of the same order:

vr (ki +k; + k2) — vp (k; +k2) ~ keTpdpe.
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If a fully penetrating solution is assumed in the outer fluid, the above condition
necessitates that tp is sufficiently large; here the shear is assumed to be restricted to
the near-wall region, and as a result, the interface is located at Y =0.

The asymptotic behaviour of the solution near the interface is derived by considering
the limit ¥ — O of the vorticity equation (4.8), which yields

d*yy,
vp—gyat + (v (kF A+ &2) — vy (K + K2)) v, = 0.
The solution near the interface is therefore
Vb, = C.explic,Y) + C.,exp(—ik.Y), (5.5)
l'//261 wlgez

where k, = \/(vr/vB)(kf + k2 + k2) — (k2 + k?). The effect of the shear on the wall-

normal decay of the eigenfunction is not captured in this expression. Therefore, similar
to the analysis of the single-fluid problem, corrections to the two linearly independent
solutions 1//26,1_2‘ are sought, and the final expression for the eigenfunction near the
interface is gfveﬁ according to

Voo = Cae®' +  Cue®! [’WB (Yz_ Y _l—e_zy)]
—— 4

2k,vg \ 2 2ik, 4i?
woel
i 1/,11'3(’,]
4 wr [ ks (Y2 ¥ -
C, —ik, Y C, —iky | fxtB [ _ . 5.6
T lat Lt Cac { Yoy \ 2 T2 T a2 (5.6)
woe
? ? l//ée‘z

The constants C,; and C,, are calculated by enforcing continuity of v, and its
gradient at ¥ =0 and are provided in §B.1 of Appendix B. The above solution in
the edge layer is compared to the exact analytical expression (4.9) in figure 18, and
good quantitative agreement is observed. The wall-normal oscillation due to wgm
is similar to that in the diffusive regime, at the modified wall-normal wavenumbleyr/,
k. =k4. The decay of the solution inside the bottom fluid, away from the interface, is
due to the cancellation by ¥, . where the influence of the shear is cumulative and
increases with distance from the interface.

In the vicinity of the wall, the behaviour of y is described by the limit ¥ — —§p;, of
(4.8) for the bottom fluid. To the lowest order in Y, the governing equation becomes

d*y9 .
vi—gpas + (vr (k&5 + k) = va(kd + k) + ik tadns ) ¥, =0
and has the solution
Vg = Cuyexplicy (Y + 851)) + Cupexp(—ik, (¥ + 851)), (57)
wgw] wng

where

vr kyTpdpL

iw =1/ — (K2 + k2 +k2) — (k2 + k%) +i———.
Vg i VB
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FIGURE 18. Structure of spanwise vorticity in the convective—diffusive regime, showing the
edge- and wall-layer solutions for piecewise linear profile. The real part of the exact analytical
solution ( ), the asymptotic solution in the edge layer (—-—) and the asymptotic solution
in the wall layer (-------- ) are compared; k. Rer =50m, ky,=4n, k,=mn, 65 =0.3, upr=0.3.

Correction terms to % are derived using a similar procedure to the edge layer, and
the following near-wall solution is obtained:

Y = Cyppe o300 L €, mku(Y+o00)

kitg (Y +8p0)° (Y +8p) 1—ehetom)
2k, vp 2 2ik,, 4k2

—k,tp (Y +851)? N (Y +851) B 1 — e2iku(Y+65L)
2Zkwvp 2 2ik, 452

The constants C,; and C,, are evaluated by imposing wall-boundary conditions on
Y and its gradient (§ B.1 of Appendix B). The wall solution accurately captures the
exact solution in the near-wall region as shown in figure 18.

The complex «, implies that the solution is oscillatory and also decaying. The
deviation of the solution from the purely oscillatory form is characteristic of the
convective—diffusive regime. This deviation is due to the term k,t3dp;/vp, Which is
the cumulative effect of shear sheltering over the depth of the boundary layer as
discussed in the single-fluid problem and shown in figure 18.

It was demonstrated in the viscous regime that penetration is enhanced at low vp
due to the modified wavenumber, x; > k,. A similar effect can be observed in the
convective—diffusive regime: The definition of «, indicates that for low vz modal
penetration is enhanced by the modified wavenumber, Re(x,) > k,. However, the
wall-normal decay .#(k,) is also increased for small vg. Therefore, it is not clear
whether a lower viscosity film enhances or reduces the penetration of the vortical
disturbance into the bottom fluid. Further discussion of the dependence of penetration

+ Cwleikw(y+53L) [

4 sze—ikuv(Y-f-SBL) |:
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FIGURE 19. Variation of penetration depth with viscosity ratio in which
kyRer =1/100, ky=m/4, k,=m; 0,85 =0.3; A, §5=0.2.

on viscosity ratio, density ratio and surface tension is therefore presented in the next
section and is explained in light of the above-derived asymptotic solutions.

6. Discussion

In this paper, asymptotic solutions have been derived for the continuous-spectrum
modes of single- and two-fluid boundary layers. The competition between the
convective and diffusive terms in the O-S equations delineated the various possible
asymptotic regimes, and a physical interpretation of shear sheltering was provided. In
the single-fluid problem, it was shown that penetration of the vortical disturbance into
the boundary layer was enhanced by viscosity and limited by the shear. The influence
of introducing a fluid of different viscosity near the wall is complex. For instance,
a low-viscosity film enhances shear sheltering and, as a result, can suppress the
eigenfunction in the bottom fluid. However, another competing mechanism emerges
due to viscosity stratification: an increase in the apparent wall-normal wavenumber
can result in enhanced penetration of the vortical mode at low viscosity. This
competition suggests an optimal viscosity ratio exists, whereby penetration of the
disturbances in the two-fluid boundary layer is maximum.

The effect of viscosity ratio on penetration depth, d, for the continuous modes of
the two-fluid boundary layer is shown in figure 19. Indeed an optimal viscosity
ratio vy, =(vp/vr)* exists where d is maximum. The optimal viscosity ratio is
less than unity, indicating maximum modal penetration into the shear takes place
when the lower fluid is less viscous, contrary to the results from the single-fluid
analysis.

In the limit vgy > 1, the bottom fluid simulates the influence of a solid wall.
As a result, the penetration d asymptotes to the single-fluid limit. A reduction in
the viscosity of the lower fluid, v}, <vpr <1, is observed to increase penetration.
Despite an expected reduction in d for lower vg, penetration in fact increases due the
modified wavenumber, k; > k,, as discussed in the diffusive regime (§ 5.2). Upon further
reduction of v, the convective term becomes appreciable, and the eigenfunction falls
within the convective—diffusive regime (§5.3). Due to shear sheltering, d decays for
vpr < vir. The influence of the shear continues to amplify for smaller vz; ratios, and
the eigenfunctions transitions into the shear-sheltered regime (§5.1). In this limit, the
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FIGURE 20. Variation of penetration depth with density ratio in which
kiRer =1/100, ky=mn/4, k,=n, ppr=1, We 1=0;0,385=0.3; A, §5=0.2.

vortical modes are unable to significantly perturb the interface, which resembles a
stiff membrane.

6.1. Density stratification

In the eigenvalue problem, the density ratio appears in the normal-stress interface
condition and implicitly in the O-S equation via the kinematic viscosity. In order to
isolate the effect of density, it is assumed that the dynamic viscosities of the two fluids
are identical, up = uur, and surface tension is ignored. The dependence of penetration
d on density ratio, pgr = pp/pr, is shown in figure 20. An optimal ratio exists and
directly corresponds to the optimal v},.

The first asymptotic limit in figure 20 is ppr < 1. This regime corresponds to the
previously considered limit of vgr > 1 in figure 19. In that regime, it was shown that
the bottom fluid acts as a highly viscous or solid surface, and as a result penetration
is limited to the single-fluid behaviour.

In the limit of large density ratio, figure 20 shows that penetration d is negligible,
even for low-k, eigenfunctions which can effectively penetrate single-fluid boundary
layers. Intuitively, this is not surprising, since the density of the bottom fluid is
very large and expels external perturbations. An example of an eigenfunction from
this limit is shown in figure 21. The amplitudes of both ¥ and ¢ are significantly
reduced across the interface. It is curious, however, that their wall-normal wavenumber
increases.

An explanation can be provided from the O-S equation and the normal-stress
condition across the interface. In order to simplify the analysis, we consider low-k,
disturbances in which shear sheltering is ineffective; any decay in the eigenfunction
cannot therefore be attributed to the shear. In addition, we assume 1/ppr =€, and
therefore the equation for ¢ reduces to

€R dzl/fB
52 dr2

+ (2 +k+k2) —er (ki +k2)) ¥p =0,

where Y =Y /8z. From the balance of the dominant terms, 8 ~ O(eg/k; 4 k3 4 k2)'/2,
and the solution to the governing equation is therefore

Yp = Crexp(—ikgY) + Crexp(ikgY), (6.1)
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FiGgure 21. High-frequency oscillations in mode shape for an extremely dense film; ,
real component; —-—, imaginary component; k, Rer =1/100, k, =n/4, k,=mn, 65 =0.3, ppr =
1000. Note ¢ is plotted on separate scales in the top and bottom fluids.

where kg =4 /(1/€g)(k? + k2 + k2). The solution exhibits an oscillation at the modified
X y z

wavenumber, kg >> k,, consistent with figure 21. This solution, per se, does not explain
the reduction of the amplitude of the eigenfunction across the interface — an issue
addressed by considering the normal-stress condition.

In the limit of 1/ppr =€g, the interface stress condition (4.3) is expressed in the
form

(ki + k5 +K2) dyr + ex (didr — dyg) = 0.

A comparison of the free-stream behaviour of the eigenfunction and the solution
in the bottom fluid (6.1) shows that (dj¢r ~kj¢r) < (dj¢s ~ kj¢s). Therefore, the
normal-stress condition can be simplified:

(k; + k; + k2) dyer = erdyds.

Assuming oscillatory solution in both the top and bottom fluids, the interface

condition indicates that
éRk§
Z V@+@+@%’

which explains the reduction in the amplitude of the eigenfunction observed in
figure 21.

6.2. Surface tension

Surface tension appears in the normal-stress interface condition only. In order to
isolate its effect, it is assumed that the density and viscosity of the two fluid are
identical. Therefore, the normal-stress boundary condition reduces to

Bgr — dipy = —(f) K, 62)

The stress condition hints at the dependence of mode shapes on surface tension; the
eigenfunction is fully defined by the solution to the O-S equation. For low surface
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FIGURE 22. Variation of penetration depth with surface tension in which
kaET = 1/100, ky =TE/4, kz =N, UBT = 1, PBT = 1; o, 53 203, A, 83 =0.2.

tension, o ~ €,, the stress condition recovers the single-fluid behaviour in which df,d)
is continuous across a ‘virtual’ interface. In the opposite limit of large o — oo, the
interface deformation must tend to zero, f — 0, in order to maintain boundedness
in the normal-stress condition. Since the interface displacement is trivial, the normal
velocity at the interface also tends to zero. This is consistent with physical intuition:
at high surface tension, the interface is expected to resemble a rigid membrane which
prevents any perturbation from the upper layer to penetrate into the lower fluid and
vice versa.

The limits of low and high surface tensions are observed in figure 22, where
penetration d is plotted as a function of inverse Weber number. At low surface
tension, the single-fluid limit is recovered and is common among the two curves
which correspond to two different film thicknesses. In the opposite limit, We™! > 1,
penetration is reduced below the single-fluid limit. In this regime, the bottom fluid is
shielded from the external vortical perturbation, and therefore, the asymptotic value of
d is dependent on the film thickness. For the intermediate values of We™!, a maximum
is observed in the penetration depth. This observation suggests that elasticity of the
interface due to surface tension constructively enforces the penetration of the free-
stream vortical disturbance into the shear.

7. Conclusion

The penetration of free-stream vortical disturbances into single- and two-fluid
boundary layers was examined using analytical and asymptotic solutions of the O-S
equation. Three asymptotic regimes were identified, which are determined by the
ratio of the diffusive to the convective terms in the vorticity equation. In the shear-
sheltered regime, the oscillatory free-stream disturbances are simply convected by the
outer flow and are exponentially decaying at the edge of the boundary layer. In the
viscous regime, the oscillatory solution persists towards the wall. In the intermediate
regime, both wall-normal diffusion and the accumulative effect of shear sheltering with
increased depth causes a gradual decay of the oscillatory eigenfunction. The analytical
solutions were complemented by a physical interpretation of shear sheltering, which
contrasts low- and high-frequency modes and their ability to penetrate the shear.

The analysis of the two-fluid O-S equation was guided by the findings of the single-
fluid problem. The extent of penetration of vortical modes into the lower film was
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shown to depend not on the viscosity of the film per se but on the viscosity ratio for
the following reason: The decay rate of the continuous modes is determined by the
free-stream viscosity which does not match that of the lower fluid. A modified wall-
normal wavenumber, which is proportional to the viscosity ratio, therefore emerges
and ensures that diffusion in the bottom layer matches the dissipation rate set by the
free stream. Lower viscosity films caused the modified wavenumber, «,, to increase
which in turn led to deeper penetration. This is contrary to the single-fluid boundary
layer in which lower viscosities enhance shear sheltering and hence reduce penetration

of the continuous modes.

Appendix A. Coefficient of the single-fluid eigenfunctions

A.1. Analytical solution
The exact analytical solution for ¢ is

¢ = Ciexp(—ik,Y) + Crexp(ik,Y) + Csexp(—kY), Y >0,
¢ = Crexp(—kY) + Csexp(kY) + exp(—kY)

X /Y exp(ks)(CsAi[Z (s)] + CsBi[Z (s)]) ds + exp(kY)

SpL

0
X / exp(—ks)(CsAi[Z (s)] + CsBi[Z(s)])ds, —8zr <Y <O,
Y

and the coeflicients are

C3
C5 == B . )
AillZ©O] , .+ L (BilZO)] .
Cs = /Cs
1 Ai Bi
Ci =+ [.k(Cs(A‘ + AT)+ Cs(B~ + BT)) + kT (CAILZ(0)] + C62 iz on
2 | ik, vky (k2 4 k2)
_ CSAI[Z(0)] + CBI[Z(0)] _ ( k. ket )}
k2 + k2 ik, vk, (R+82) /)]
=" [-k(CS(A_ AT+ (B + B + T CAILZ O]+ CBILZOD
2 |ik, vky (k2 4+ &3)
N CsAI[Z(0)] + C6Bi[Z(0)] c < k k.t )}
K2+ k2 ik, " vk (2 +k2) )
C; =0,
Cs = —(CsA* + C¢B™),
where
1/ 1/
At = % exp(t+ks)Ai[Z (s)]ds, B* = % exp(+ks)Bi[Z(s)] ds,

_5BL _(SBL

(A1)
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KAI[Z(0)] — AT [Z(0]27(0) (3K +K))kiT A

—2kAT + — A%
, k2 + k3 iv (k2 4 k2)
L=
—kBi — B ' 3K% + k2) k,
skp+ 4 —KBIlZ(O)] : Bi Eff(O)]ff(O) N (3K* +£7) T Y
k4 k5 iv (k2 + &2)

and Z(Y) = exp(i51/6)(k,t/v)'*(Y — ikjv/k,T).
A.2. The convective shear-sheltered regime
The solution for ¢ is
¢ = Ciexp(—ik,Y) + Crexp(ik,Y) + Csexp(—kY), Y > 0,
¢ = Csexp(—kY) + Ceexp(kY) + Cy, (=5 (85 + Y))

Y 0

+C, [exp(—kY) / exp(—ks)Ai[c(s)]ds + exp(kY) / exp(—ks)Ai[c(s)] ds |,
—8BL Y

_8BL <Y < 0,

and the coefficients are

Ai[0]) (k¢ k—¢
C, =C {kz—l-kg + AT —AT+ A < k2 n k2 exp(&épL) + %k exp(—kdpL)
k + -
_ 2k§eXp(k(SBL)>:| ,
Cy, = 1C,,,
L, AL + AT IS0 CNE
=_(— J 1
Cl 2( Ce1 k2+k\2 +sz( + k >k2+;2e p({SBL)
2k%k, T K2 —¢? Ai[0
vky (k> 4 k2) k*+¢ 24k (A2)
: y '
| Ai[g(0)] — Ai [§(0)]i* £\ K2
C, = 2<—C'e1 k2—|—k§ — + C, (1+ . >k2+§2exp(§53L)
2k%k, T k? — {2 Ai[0]
CLU7 ) - Ce -5 C )
Vk\, (k2 +k§)2 ( 2k2 4 é-zeXp(g BL) 12 + k§ 3))
k+¢
Cs = —Tcwexp(kau),
k—¢
C6 = —(:e]AJr — 7Cw76Xp( k(SBL)

2k

0
At = / exp (+ks)Ai[c(s)] ds

—d5L
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1 . y ) L ket(kS 4 3K7) .
L m(kAl[O]—Al [s(0)]5"[0]) — 2kA +W(A —AT)

+¢2 ket(k2 + 3k%)
=) (exp(konn) — g zenpteon ) — S8 (expteon) £ Eextton) )

c(Y) = exp(i5m/6)(k, 7 /v)3(Y) and ¢ = (1 —1)/~/28,.

A.3. The diffusive regime
The solution for ¢ is
¢ = Ciexp(—ik,Y) + Crexp(ik,Y) + Csexp(—kY), Y > 0,
¢ = Csexp(—ik,Y) 4 Ceexp(ik,Y) + Csexp(—kY) 4+ Csexp(kY), —6p. <Y <O.

and the coefficients are
Csexp(—ikydpr)

o T ,
(( 1+ %) + A (1 + %)) exp(képL) + ( (1 + %) + 2 (1 — %)) exp(—kdgr)

Co = —ACsexp(i2kyépL),

Cs =2

Kk, T
C)=Cs+ ———(Cs+ Cs + C3),
)
Kk, T
C=Ci— ——5(Cs + Co + C3),

vk, (k2 + k2)

—ké ik, ik
C; = _ exp(—kdse) ((1 + . ) Csexp(ik,dpr) + ( ky> Coexp(—ik 5BL)>

2

k8 ik, k .
Cy = _w (( 1+ P ) Csexp(iky8p1) — ( 1ky> Ceexp (—1ky5BL)> )
where

(2]( + Ol) <—1 + llkcy> CXp(k(SBL) + o

/’L =
ik,
(—2k + ) (1 n lk’) exp(kdpL) + o
ikt (3K 4 K3)
(k2 +k2)°
A.4. The convective—diffusive regime
The oscillatory solution near the edge of the boundary layer is

v, = C,e"Y [1+ kit (W_Y_l_e_zikyyﬂ

2k, \ 2 2ik, 42
i ket (Y2 Y 1—ePY
—ikyY 1— 2 - - , A3
+Cae [ 2w \2 T2k, a2 (A3)

and the coefficients are

1 dy
Co =7 <W(0) + de(O))
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Ca= 3 (w0 - - GF0).

where  ¥(0)=CsAi[Z(0)] + C¢Bi[Z(0)] and (dy/dY)(0)=(CsAi'[Z(0)] +
CsBi'[Z(0)])Z". The constants Cs and Cg remain the same as in the exact analytical
solution (A 1).

The wall solution is

v/w(Y) — Cwleikw(Y+éBL) + sze—ikw(Y+5BL)
+C, kol +onL) ket (Y 4850 (Y +8p) 1 — e Hku¥Hom)
2k, v

2 2iky, 4k2
s k.t (Y + 5BL)2 (Y +851) 1 — e2iku(Y+85z)
C, iky(Y+8pL) | __ . _ ’
+ Cy2e T 3 + Sk, e

and the coefficients are

1 1d
Cw1=2<w( 8pL) + —— i d‘ﬁ( 33L))

1 1d
Cyp2 = 3 (1//(—83 ) — o dI//( SBL)> ,

where  ¥(—=08p.) = CsAi[Z(=0p.)] + CsBi[Z(—65.)]  and  (dy/dY)(—8pL) =
(CSAI/[QF(—SBL)] + C6B1,[g(_8BL)])g/

Appendix B. Coefficient of the two-fluid eigenfunctions
B.1. The convective—diffusive regime
The oscillatory solution near the interface is

) kx Y2 Y 1— —2ik, Y
WBe = Celelkyy |:1 + s ( — N e>:|

vy \ 2 2ik, a2
s k TB Y2 Y 1— ezikeY
Coek? [1— B (T2 T 7€ )| B1
+Cae { Yk vp <2 * ok aK2 (BD)

and the coefficients are

k, dY

1 1d
Ca=3 (vo- - o).

where  ¥(0) = CoAi[2(0)] + C1oBi[27(0)] and (dy/dY)(0)=(CoAi'[Z (0)] +
C1oBi'[27(0)])Z". The constants Cy and Cjo remain the same as in the exact analytical
solution (4.9). Here k, = \/(UT V)2 + K2 4 k2) — (K2 + K2).
The wall solution is
Vi = CopelkoVH00) L € aiku(V+51)
4 C,y ke +om) { kyTp <(Y +85) (Y +8p) 1-— e_Zikw(Ha“)ﬂ

Cor = 1( (0>+1dw(0))

2kyvp 2 2ik, 4K2

k.t (Y +85.)> (Y +85) 1— Xk +om)
C, —iky (Y+8pL) | __ B _ ’
e 2kyvp 2 * 2ik, 4k2

w
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and the coefficients are

1 1
Cyi = 3 (W(—%L) + ikwcclif(—%L)) )

1 1d
Cur= 5 (w(—aBL) - ikdf(—sm)) ,

where Y/(—8p1) = CoAi[Z (—851)] + C10Bi[Z (—351)] and (dy/dY)(—d5.) =(CoAl
[Z (—85.)] + C1oBi' [ 2 (—85.)]). 2. Here

ky, = \/(W/Wg)(kﬁ + k2 +k2) — (k2 +k2) +i(k,T585./v5L).
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