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The aim of this paper is to assess how well the partial differential equation

N+, + %777795 Mgz — %ﬂzzt =0 (*)

describes the propagation of surface water waves in a channel. In () the variables are
all scaled, with x proportional to the horizontal coordinate along the channel, ¢ pro-
portional to the elapsed time, and % proportional to the vertical displacement of the
surface of the water from its equilibrium position. The parameter p is a non-negative
constant.

A numerical scheme has been developed to solve (x) in the domain {(x,#):x,¢ > 0},
subject to the initial condition %(x, 0) = 0 and to the boundary condition #(0, f) = A(f).
The specified function % corresponds to a given displacement of the free surface at one
end of the channel. The numerical scheme, which introduces some novel ideas for the
approximation of solutions of certain partial differential equations, is explicit, un-
conditionally stable, and has fourth-order accuracy in both the spatial and temporal
variables. The errorsinherent in the integration procedure are rigorously analysed, and
convergence tests of the computer code are presented.

A comparison is made between the predictions of the theoretical model and the
results of laboratory experiments. The experiments, which were performed at a fixed
wavelength A and at a number of wave amplitudes a, covered a range of the para-
meter §( = aA?/d?) of more than two orders of magnitude. Here d is the depth of the
undisturbed water. The model was found to give quite a good description of the spatial
and temporal development of periodically generated waves over a wide range of the
parameter §. It was noteworthy that, at least on laboratory scales, an allowance for
dissipative effects was crucial in obtaining good agreement between experimental
observations and the predictions of a theoretical model.

At the larger wave amplitudes used in the experiments there were important
differences between the forecast of the model and the empirical results. Possible reasons
for these discrepancies are discussed.

1. INTRODUCTION

This study assesses a particular model for the unidirectional propagation of water waves,
comparing its predictions with the results of a set of laboratory experiments. The equation to be
tested is a one-dimensional representation of weakly nonlinear, dispersive waves in shallow water.
A model for such flows was proposed by Korteweg & de Vries (1895) and this has provided the
theoretical basis for a number of laboratory experiments. Some recent studies that have been
made in the area are those of Zabusky & Galvin (1971), Hammack (1973) and Hammack &
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Segur (1974). In each case the theoretical model gave a good qualitative account of the experi-
ments, but the quantitative comparisons were not very extensive. One of the purposes of this
paper is to provide a more detailed quantitative assessment of a particular model than has been
given to date. -

An important aspect of the formulation of the theoretical model is the specification of the
initial conditions and the boundary conditions for the equation. Zabusky & Galvin (1971)
considered an initial-value problem having spatial periodicity, whereas Hammack (1973) and
Hammack & Segur (1974) considered an initial-value problem posed on the real line. In contrast,
we shall consider an initial-value problem posed on the half line with boundary data specified at
the origin. This problem was chosen to correspond with an experiment in which waves were
generated at one end of a long channel, and obviates certain difficulties inherent in the other
formulations.

Approximate solutions to the mathematical problem thus posed have been found numerically.
The method we have developed (see §4) is an unconditionally stable, explicit scheme having
fourth-order accuracy in both the spatial and the temporal variables. It is based on the dis-
cretization of an integral representation of the solution of the equation, a method which, although
commonly used for ordinary differential equations, is unusual for a partial differential equation.
An analysis of the scheme is presented in § 5, where we give both a priori error bounds and explicit
a posteriori error estimates based on the observed maximum value of the discrete solution.

In making the experiments we have covered a range of conditions for which it was expected
that the nonlinear effects would be relatively unimportant, that the nonlinear and dispersive
effects would be approximately balanced and that the dispersive effects would be less significant
than the nonlinear effects. One feature to emerge from the study was that, in all cases, it was
important to make an allowance for dissipative effects to obtain reasonable agreement between
the empirical results and the theoretical model. But, with this proviso, the model appeared to
give a good description of the experimental results at the smaller wave amplitudes. At the larger
amplitudes the agreement was not so good, and possible reasons for the discrepancies are discussed
(see §§7.4, 7.5 and 17.6). , ‘

The structure of the paper is as follows. In §2 we first discuss model equations apposite to the
present study, together with the concomitant assumptions underlying their derivation. Then, in
view of these constraints, we examine some of the criteria involved in the design of the laboratory
experiment. Some theoretical properties of the solutions of the differential equation to be tested
are given in §3. These are used in the derivation of the error estimates for the numerical scheme,
the scheme being described and analysed in §§4 and 5. Convergence tests made with the pro-
gram are also given. In § 6 the experimental procedure is described, and in § 7 the main results are
presented. A résumé of the results is given in §8.

We shall use the abbreviation KdV to refer to the Korteweg-de Vries equation, as defined by
(2.1). An alternative model for the same physical situation, the model that will form the focus of
this study, will be referred to as (M) and is defined in equation (2.3). Two variants of this basic
model will also be considered. One is (M*) (see equation (2.6)) and the other is referred to as
(M) (defined by (7.1)). The dispersion relations for the various models are referred to through-
out the paper. In this context the term ‘exact’ refers to the dispersion relation for the Euler
equation with the linearized form of the boundary condition at the free surface (see (2.4))

46-2
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2. EXPERIMENTAL DESIGN
2.1, Model equations

Consider two-dimensional surface waves propagating along a uniform horizontal channel.
Suppose that the waves propagate only in the positive x-direction and that the undisturbed
depth of the liquid in the channel is d. All the variables used here are dimensionless, with the
length scale taken to be the equilibrium depth d and the time scale (d/g), where g is the ac-
celeration due to gravity. Let ¢ be time, let x be the horizontal coordinate and let 4 = %(x, )
represent the vertical displacement of the surface of the liquid from its equilibrium position. If
the horizontal scale 6-1 of the motions is large and the maximum amplitude € of the waves is
sufficiently small, then a model for the propagation of irrotational waves is afforded by the KdV

equation (see Whitham 1974) Mo+ T+ 300+ Mg = 0. (2.1) (KdV)

The primary terms 7, and 7, represent a uniform translation of a wave and it is proposed that the
secondary terms 377, and }7,,, account respectively for the modification of the wave through the
separate influences of nonlinear and dispersive effects. The relative importance of the nonlinear
and the dispersive effects is given by the parameter § = e6—2, and an important assumption in
the derivation of KdVis that this parameter is O(1) (cf. Meyer1972;1 Whitham1974). (Here, and
in what follows, the symbol O(+) will be used informally in the way that is common in the
construction and formal analysis of model equations for physical phenomena. We shall always
be concerned in principle with the limits ¢ 0 and & | 0 though, in fact, finite but small values of
these parameters will be in question. Thus, § = O(1) means that,ase| 0and ¢ 0, S = ed—2 takes
values that are neither very large nor very small.) Note that, for waves whose length scale is A
and whose amplitude is a, S = aA?/d®.

The above considerations suggest the introduction of a new dependent variable N and new
independent variables £, 7 such that

7=¢N, x=¢3, t=e¢tr.
Thus, by assumption, N and its derivatives with respect to the new independent variables are all
0(1), and it follows that KdV can be written as
N, 4+ Ny +3eNN; + }eNg = O(e?), (2.2)

showing explicitly the relative sizes of the various terms. (For convenience in the present
discussion, § has been taken to be 1.) On the right-hand side of (2.2) we have indicated the
relative size of the terms neglected in the formal derivation of the KdV model. A physical
interpretation of (2.2) is that the small nonlinear and dispersive corrections can accumulate and,
on time scales 7 of O(¢~1) (or ¢ = O(e~?)), make important modifications to the initial waveform.
Moreover, since the terms neglected in (2.2) are O(e?), it follows that, on time scales 7 = O(e~2)
(or t = O(e~1)), the model can no longer be formally justified.

Because of the orders of magnitude of the terms in (2.2) an alternative model for the same
physical situation, valid to the same accuracy as the KdV equation, is the equation (see Peregrine

1966, Benjamin et al. 1972) N, + Ny + 3NN, — 6Ny, = O(€Y).
In terms of the physical variables 3 (x, ) this model takes the form
et +%"I7h —$Uzat = 0. (2°3) (M)
1 Note added in proof: See also Meyer, R. E. 1979 Bull. Cal. Math. Soc. 71, 121.
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ON A MODEL EQUATION FOR WATER WAVES 461

Thus, in summary, (KdV) and (M) have been proposed as models for the propagation of
water waves under the following conditions.

(i) The waves effectively propagate in one direction. This precludes the possibility of inter-
actions with reflected waves; in practical terms it means that any variations in the depth of the
channel should be small or should occur on length scales very much larger than the horizontal
scale of the waves.

(ii) The wave amplitudes are small (i.e. € € 1) and the horizontal length scale of the waves is
large (i.e. § < 1).

(iii) The nonlinear and dispersive effects are comparable: e6-2 = O(1).

(iv) The waves arise on an irrotational flow.

(v) There is no mechanical degradatiox( of energy.

(vi) The influence of surface tension is negligible (though this restriction can be relaxed,
cf. Korteweg & de Vries 1893).

We can expect significant modifications to a waveform on a time scale O(e%) and, from a
formal viewpoint, the model cannot be justified on times which are O(e-1).

2.2. Previous studies

In 1971 Zabusky & Galvin reported some éxperiments in which a train of initially sinu-
soidal waves propagated into still water. At stations further along the channel they found that,
after the first few wave crests had passed, the wave profiles were very nearly periodic in time. This
property suggested a numerical experiment in which a periodic version of KdV was integrated,
with a sinusoidal waveform as the initial datum. Then, to compare the numerical computations
with the experiments, the long-wave speed for linear disturbances was used as the basis for a
transformation from time in the periodic problem to position in the experimental configuration.
The experiments were made at values of § of 22, 95 and 153.1 Fairly good qualitative agreement
was obtained between the predicted wave shapes and those observed experimentally, but quantit-
ative comparisons were not made, principally because viscous effects had a significant influence
on the experimental results.

A study similar in concept to the programme to be described here was made by Hammack
(1973). Water was displaced at one end of a channel generating an isolated waveform, the passage
of which was observed at various positions along the channel. Comparisons made between the
observed profiles and numerical solutions of (M) showed good qualitative agreement but, since
the computations were not very accurate and since viscous effects were again important, detailed
quantitative comparisons were not made. For these experiments the value of § lay between
about 1 and 10.

In a subsequent experiment Hammack & Segur (1974) also followed the evolution of an
isolated waveform propagating along a channel. Using the inverse-scattering methods developed
for the KdV equation, they predicted both the number of solitons to emerge from the initial
waveform and the amplitude of the largest soliton. The predicted number of emergent solitons
was in agreement with the experimental observations, but the predicted amplitude of the leading
soliton (after making a correction for viscous damping along the lines suggested by Keulegan
1948) differed by about 15-20 9%, from the observed values. These experiments were made at
values of § ranging between 50 and 600.

t Note added in proof: These numbers correct the values given in colums 2, 3 and 5 of table 1 of Zabusky &
Galvin (1971).
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In each of the above studies, the theoretical predictions were obtained by solving a pure
initial-value problem. However, the experimental data were not'obtained in the form required
for the theoretical model, which necessitated a transformation of the data set. Because the
transformation used was inexact this may have led to significant errors in the solution. This issue
is discussed in Appendix A.

2.8. Allowance for dissipation

One of the main conclusions to be drawn from the previous experimental studies is that useful
quantitative predictions can be made only by taking account of dissipative effects. On the scale
of the present experiment the main sources of wave damping appear to derive from viscous
dissipation in the boundary layers on the sides and bottom of the channel, from the influence of
the meniscus at the side walls of the channel and perhaps from damping at the free surface (see
Barnard ef al. 1977; Mahony & Pritchard 1980). It is possible to incorporate the effects of the
boundary layers on the walls and bottom of the channel into the theories described above (see
Kakutani & Matsuuchi 1975), but there are empirical difficulties in determining the properties
of the liquid surface and theoretical uncertainties about the representation of the effects at the
free surface and at the meniscus (see, for example, Miles 1967, Mei & Liu 1973). Thus, any
attempts to quantify the dissipative effects must, to a certain extent, be guesswork.

A rationale behind the construction of models such as those described in §2.1 is that the
various corrections to the primary terms in the equation can be calculated independently, with
a composite model formed by including the modifications additively on the assumption that the
coupling between them is negligible. Because of this it is sufficient, for the time being, to consider
the effects of damping only on waves of extremely small amplitude, so that a linear model is
applicable. Then the dispersion relation between the frequency w and the wavenumber £ is
given by (cf. Introduction)

0 = k(1 -32) (KdV), o =k(1+32)"1(M), o= (ktanhk)? (exact). (2.4)
By construction the phase speeds w/k for each of these relations are different only at the fourth
order in £.

The theory of Kakutani & Matsuuchi (1975) indicates that the effect of dissipation in the
boundary layers on the rigid surfaces of the channel is comparable with the nonlinear and the
dispersive corrections from the inviscid theories when the wavenumber £ is O(R-t). Here the
Reynolds number Ris (gd®)# /v, where v is the kinematic viscosity of the fluid. Under these condi-
tions Kakutani & Matsuuchi showed that the dispersion relation for (KdV) should be modified to

w = k(1 -} + plA[E, (2.5)
where p is a complex number depending on R. Thus, not only do the boundary layers induce a
damping of the waves but they also affect the phase speed slightly. Moreover, the analysis
indicates that the boundary-layer damping can be neglected only when (|k|/8R)t < }||3,
which we could, for example, interpret in the sense that the relative importance of these terms be
0(4?). For & = 1% this would suggest, as a rough guide, that a depth of a metre or more would be
needed to make dissipative effects negligible. (Note that Zabusky & Galvin 1971, using
d~ 15cm and 8 & {%, concluded that dissipation was important in their experiment.) The
damping introduced in (2.5) can, of course, also be incorporated into model (M). A term of this
kind introduces a pseudo-differential operator into each of the model equations.

However, as indicated above, the boundary-layer theory considerably underestimates the
damping rate (by about 409, on the scale of the present experiment, according to Mahony &
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Pritchard 1980). Because of the inadequacy of the theory in this respect we decided to use an
ad hoc representation of the wave damping to preserve the simple structure of the model equation,
rather than attempting a more complicated representation that could not be totally justified.
Thus, we shall suppose that a wave of wavenumber £ is damped at a rate proportional to &2,
which has the effect of introducing a term — 1, # > 0, into the model equation. This can easily
be incorporated into the numerical scheme of §4. ’

For the experiments to be described the waves were generated by a forced motion at a frequency
@y, with the result that most of the energy should have resided in a single wavenumber £, say.
Then, by choosing x such that the damping of waves of wavenumber £, agreed with the experi-
mental decay rate at very small amplitudes, we should at least have modelled correctly the
dissipation of the fundamental wave, even if other wavenumbers are likely to have been dis-
sipated at an incorrect rate.

These considerations indicate that we need to be circumspect about the representation of the
dissipative effects, a point we shall consider in more detail in §7.5. However, for now let us take
the model equation in the form

e+ N+ 3000 — Mg — 3zt = O (2.6) (M*)

2.4. Mathematical considerations

Three kinds of mathematical problems have been studied in connection with (KdV) or (M):
(i) Pure initial-value problems. For this class of problem it is supposed that the surface profile is
known at some instant, say { = 0. Mathematically this amounts to the specification

9(x,0) = g(x), for xeR, (2.7)

where R denotes the set of all real numbers. Interest is focused on the solution of (KdV) or (M),
defined for ¢ > 0, that agrees with g at ¢ = 0. If g is an element of a function class comprised of
smooth functions that decay to zero sufficiently rapidly at + oo, then it is known that the specifi-
cation (2.7) constitutes a well posed problem in conjunction with (M) (see, for example, Benjamin
.et al. 1972) or in conjunction with (KdV) (see, for example, Bona & Smith 1975).

A physical realization of this formulation of the problem can be achieved in a long channel by
establishing a wavetrain of restricted spatial extent that propagates from one end of the channel
to the other. A photograph of the water surface at some instant could be used to determine the
initial datum g and the wave profile at later times could be compared with, say, numerical
solutions to the model problem. (This, in essence, is the kind of programme carried out by
Hammack & Segur 1974. However their determination of g(x) was made from a temporal wave
record g(x,, t), ¥, fixed, together with the leading-order approximation 7, + %, = 0 for the wave-
field. It is shown in Appendix A that such a procedure can lead to significant errors.)

(ii) Periodic initial-value problems. These problems are the same as described in (i) except that
the initial datum, g, is a given periodic function. Again, the mathematical problems for (KdV)
and for (M) are well posed. However, the physical realization of such a model is very difficult to
achieve. (Zabusky & Galvin 1971 used numerical solutions to a problem of this kind to explain
qualitatively the behaviour of waves generated by the periodic motion of a wavemaker at one
end of the channel, cf. §2.2.)

(iii) Initial- and boundary-value problems. For this class of problem we are interested in solutions
7(x,t) for x,¢ > 0 to the model equations, subject to the conditions

7(x,0) = g(x), x>0, and 7(0,1) =h(t), 13 0. (2.8)
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For compatibility we suppose that g(0) = £(0). It has been shown by Bona & Bryant (1973) that,
under these conditions, (M) constitutes a well posed problem if g and % are suitably smooth
functions. A similar result has also recently been proved for (KdV) by Bona & Winther (1981).

Physically g represents the initial configuration of the water surface; usually we would expect
at the outset the water to be undisturbed, in which case we would have g = 0. The function 4(¢)
represents an imposed displacement of the water surface at the left-hand end of the channel. Thus,
we might think of this problem as a model for waves with known amplitude initiated at one end
of a long channel.

v 2.5. Practical considerations

The issues raised in the preceding discussion impose considerable restrictions on the experi-
mental design. If the models are to be of any real practical value they should be applicable to the
kind of situation that usually obtains in the laboratory, namely the propagation of waves arising
from the forcing effects of a wavemaker at one end of a channel. Since wavemakers are usually
driven in a periodic motion, it would be nice to allow this feature in the model. Indeed, such
forcing would be desirable here because the imposed frequency effectively establishes a length
scale for the motions, allowing a fairly precise specification of the parameter S. To meet these
requirements and to simplify the experimental procedure, it would appear that the most suitable
kind of mathematical problem to model is the initial- and boundary-value formulation. (One of
the main empirical difficulties in modelling the pure initial-value formulation is that of obtaining
an instantaneous spatial measurement of the wavefield. Also the wave tank available to us would
not have been long enough for such an experiment.) A convenient experimental procedure
would be to start with the channel free of motion and then to set the wavemaker working at a
fixed frequency and amplitude. This would initiate a train of waves that would propagate along
the channel, retaining their unidirectional quality until they reached the end of the channel,
when the experiment would have to cease. The boundary condition %(¢) in (2.8) could be
specified by a temporal record of the wave amplitude (taken at a position far enough away from
the wavemaker to avoid confusing the free waves with the parasitic field localized near the paddle
and to ensure smooth changes in amplitude at the front of the wavetrain).

The wave tank available in our laboratory was only 53 m long. So, to allow enough time for
the waves to show significant modifications before reaching the end of the tank, the basic wave-
length had not to be too large. On the other hand, it had to be larger than the channel width
(30cm) to avoid spontaneous generation of transverse modes (cf. §7.2). A reasonable com-
promise for the wavelength appeared to be 36 cm. We decided to use a wavelength:depth ratio
of 12:1. _

In principle we should like the experiment to cover a range of wave amplitudes for which the
parameter S, measuring the relative importance of nonlinear and dispersive effects, spans a fairly
representative range of parameter space. Under the above conditions, § would take a value of
0.1 at a wave amplitude of 0.002 cm and would be 10 at a wave amplitude of 0.2 cm. So, to be
sure of achieving linear motions at one end of the parameter range, it would be necessary to use
very small wave amplitudes. It is fortunate that, in our experiments, this did not pose any major
difficulties.


http://rsta.royalsocietypublishing.org/

Y 4

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org
ON A MODEL EQUATION FOR WATER WAVES 465

3. PROPERTIES OF THE EXACT SOLUTION OF THE MODEL EQUATION
In this section we study properties of the solution of the initial- and boundary-value problem

e+ z+ Pille = Wlze = Viiget = 0, for x,¢20, (3.1a)
7(x,0) =0 for x>0, and %(0,f) =A(¢) for ¢>0, (8.1%)

where a, f, ¢ are non-negative constants and v is a positive constant. We shall first discuss the
questions of existence, uniqueness and a priori boundedness of 5. Then, in preparation for a
posteriori error estimates to be derived in §5, bounds for derivatives of % are given in terms of
assumed bounds on 7. Finally, it is shown that 5 decays exponentially in space, which justifies the
truncation of the spatial domain in numerical calculations.

3.1. Existence, uniqueness and a priori bounds for 3

Suppose that the boundary data are ‘smooth’ in the sense that, for a given 7" > 0 and an
integer [ > 1, he@V([0, T]) and h(0) = O. (3.2)
Then, by using the techniques of Bona & Bryant (1973), it follows that (3.1) has a unique solution
7 €€ 4¥; that is, (0/0x)7 (0/0t)¢(x,t) exists and is bounded and continuous on [0, o[ x [0, T']
fori=0,1,...,l and j = 0,1,...,k. (Here £ may be any positive integer.) Furthermore, these
derivatives of 7 all tend to zero as x> o0, and 7, 7, are square integrable in x on [0, co[. If |A(Z)]
and |#'(¢)| are bounded by some constant, say M, for te[0, T'], then by using the methods of

Bona & Bryant (1973) it can be shown, for t€[0, T°], that
max {|(x,)|:x > 0, s€[0, 1]} < byeM, (3.3)

where b,, b, are constants depending only on &, £, #, ¥ and M. In addition it follows that the
solution to (3.1) satisfies the equation

W) = KO+ [ " Risg) o+ 301 0,0y

L ey —9( 0] - [ " A )10, (3.4)
where K(x,9) = ;—y[e-(“””‘/ 7 45gn (x —y) e-lz-vIV7]
1 (3.5)
and H(x,y) = — [e~@+Vy —e-lo-vliv7],
2yt

The numerical scheme to be described in §4 is based on this formulation.
From the definitions it follows, for any non-negative integer £, that

s ) R 7| ) R

dy 0y
max{f: (a_i;)" H(x,y)|dy, f: (a%)’“ H(x,y)

Remartks. (i) The a priori bound (3.3) can be improved considerably. For example, we have been
able to show that max {|3|} grows no faster than ¢. However, (3.3) is sufficient to obtain a posterior
estimates (see § 5), which show that there is essentially no growth in the maximum of ||, provided
the same holds true for a discrete approximation to 7.

dy; x> 0} < y-i(k+l),
(3.6)
dy:x > O} < yhe4n),

47 " Vol. g02. A
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(i1) The above theory holds when (3.1) is posed with non-zero initial data y(x, 0) = g(x)
provided that g e €%([0, oo[) for k > 2, that g and its derivatives tend to zero as x> oo, that g, g’
are square integrable and that g(0) = £(0).

3.2. Bounds for the derivatives of 3

Bounds on the temporal and spatial derivatives of 7 are to be derived in terms of assumed
bounds on the maximum of |7)| itself. Thus for 7" > 0 define

o(T) = max {|9(x,¢)|:x > 0, te[0, T]}. (3.7)
We shall use the notation Igll = max {|¢(x)|:x > 0}, (3.8)

where ¢ represents 7 or its derivatives.
Bounds for 9, can be obtained directly from (3.4) through an application of Hélder’s inequality
(together with (3.6)). These imply that

l7e(-,0)| < BR(2) +y-Hao(f) + 3po 2(t)] +3(u/y)o(?), (3.9)
where R (t) = max {|{A®(s)|:0 < s < ¢}, (3.10)

with £ > 0 and £ a non-negative integer. (Note that |A( t)| o(t).)
Bounds for the spatial derivatives may also be deduced from (3.4). By dividing the range of
integration in (3.4) at y = x and then differentiating with respect to x we have that

Tl t) = =y @O+ [ " Rl g) (@n+1607) 0, 1)
=y Mo +380*) (%, ) — pry E h(t) ==V —gﬂz(x, f) - f: H(x,9) (9, 1) dy. (3.11)

Multiplying this equation by 3,(¥, #) and using Hélder’s inequality together with (3.6), it follows

that §(2/00) [n2(% O]+ (/) 128 1) < Mn,(,1)], (3.12)
where M =y (1) + 2y~ Y ao (t) + 3p02(t) + 2uy~to (2).

Gronwall’s lemma implies that

[12(%,8)| < (My/p) (1—e=+) = B(-D(2), o (2), 2).
Thus, since x > 0 was arbitrary,

I72 (-, O < BER, (1), 1) (3.13)
Note that P, (AP (t), o (t),t) < M min{¢,y/u}, so that P, is bounded by a polynomial linear in ¢
and A®(t), and quadratic in o (¢), having coefficients that are polynomials in «, 8, # and y-1.
Moreover, the (explicit) dependence on ¢ can be ignored for ¢ > y/u. .
Bound:s for higher-order spatial derivatives can be obtained inductively by similar arguments,
leading to the following lemma.

LemMA 3.1, Let T > 0. Suppose that he €1([0, T']) and that h(0) = 0. Let y be the solution to (3.1),
and let kY and o be defined by (3.10) and (3.7) respectively. Then, for any positive integer k and for t€[0, T,

(2) 0

where Py, can be bounded by a polynomial of degree k in kY (t) and min {t,y /u}, and of degree k + 1 in o (t),
having coefficients that are polynomials in c, B, p and y~4.

< B (h2(8), o (2), 1),


http://rsta.royalsocietypublishing.org/

Y 4

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Y am \

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org

ON A MODEL EQUATION FOR WATER WAVES 467

~ Comment. A polynomial P(x,, ..., x,) issaid to have degree /;in the variable x,if Pis a polynomial
of degree at most /; in the variable x;, when all the other variables are held fixed.

3.3. Decay rates for the exact solution

LemMa 3.2. Let T > 0 and suppose that he €1([0, T']), with h(0) = 0. Let 3 be the solution to (3.1)
andlet kY, = 0,1, and o be defined by (3.10) and (3.7) respectively. Then, for any real number r €10, y=3[
there is a function C = C(o°(t)) < oo such that

|7(x, 8)] < [(e/7) B2 (8) + BR(£)] C-1 eCbr=
Jor te[0, T). Here C(£) = (a/y) [(ox+36E) +p/7}], where a = 2y} /(1 —yr?).

Remarks. (i) This estimate says, in effect, that signals propagating in accordance with (3.1)
have a speed not exceeding C/r. When g = 0, the speed C/r is minimized when r = (3y)-1,
with C/r = 3./3(a + }0).

(ii) Similar results also apply when (3.1) is posed with non-zero initial data 3(x, 0) = g(x),
provided g(0) = k(0), g’ is square integrable and |g(x)| < Me for x > 0. The estimate is then
modified by the addition of the term M eCt-1=,

Proof. Let X > 0 and define a weighting function w such that

(x) {e"’”, 0<x< X,
x) =
eX, x> X

Set v(x, ) = w(x) 7(x,t) and multiply (3.4) by w. It follows that
lont) = KO0 + [ 7 Ks) 323 @+ 11(0,) 0,0 dy

+L 1) v ) -, 0] - [ Blmy) %v(y, 1) dy. (3.14)

When 7 is in the interval ]0,y~%[, e=#Vrw(x) < 1 for any x > 0. Therefore, after multiplying
(3.14) by v(x,¢) and applying the Hélder inequality, we have that

§§v2<x,t)+§v2<x, < (1w 01+ 1501+ G+ 2o @) (0] [RG5S (")
+alo(e, 01 [ 1805 )] SEI ) o 0. (3.15)

(Note that [|o(+,?)]| < o(t)erX < oo for te[0, T].)
From the definitions (3.5) it follows that
|K(%,9)| < y~le-'=vivr and |H(xy)| < y-tete-vivy,
Moreover, w(x) /w(y) < e®-¥r when y < x, and w(x)/w(y) < 1 when y > x, so that

J; e—le—vivy 22 Ex; ('y—i—r)—1+'y§ = a. | - (3.16)

Using these inequalities in (3.15), we see that

;gtvz(x,t)+ 1(x) < {llz'(t)l+§|h(t)|+ao[(a+%ﬂa )+ ﬁ] Jo(- Ol oG, ),

<(t () + K20 +20) o Dl o ),

where §(t) = ap[(¢ +3B0(2)) [y + /7).
47-2


http://rsta.royalsocietypublishing.org/

=0
l B

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

V am ©

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org

468 J. L.BONA, W. G. PRITCHARD AND L.R.SCOTT

Write S(f) = max {||v(+,)||:0 < s < t}. Then Gronwall’s lemma implies, for any ¢, < ¢ < T,
that
[v(x,8)] < (5 B (8) + D () +&(2) S(t))/l; (1 — e~#t~to) + |u(x, t,)| e=#t=torr,

But, since x is an arbitrary point, it follows that
() < (5 Ko+ 100 +2)5(0) 0]

Thus, 0 < S0 =S (g KO (1) + KD (1) +E(8) S(t)) {

t—t, }

K(t=t)]y
Therefore § is a Lipschitz function. On letting ¢, ¢ it follows that

§7(8) < (u/v) B (2) + A3 (2) +2(2) S(2),

except on a set of zero measure. A further application of Gronwall’s inequality gives
ettt — 1

HONN
et —1 1

i) w(x)
So far we have held X fixed, but if we now let X — oo the conclusion of the lemma follows except
that a is replaced by g, in the function &(¢). But, having deduced that #(x, ) decreases expo-
nentially in x we can repeat the above argument with w(x) = e for all x > 0. We now know that

flo(<, ) = |w(+,¢)| < oo, and the argument using Gronwall’s inequality is therefore valid. The
improvement in the constant @ comes about because

@) < [5 KO (1) +h§,‘3(t)]

so that [7(x,8)| < [gkﬁ?(t) +k%’(t)]

f‘” e—lz—'ll”\/‘}’ er(it—ll)dy < ('y-i —_ r)—l + (Y—i‘ + f)—l = a.
0

Using this estimate instead of (3.16) leads to the stated result.

4., THE NUMERICAL SCHEME

The numerical scheme is based on the integral equation (3.4). The equation is first discretized
in space, its right-hand side being approximated by numerical quadrature; the resultant system
of ordinary differential equations is integrated forward in time by a finite difference method.

4.1. Spatial discretization

The spatial discretization is effected by approximating the integrals of (3.4) by the trapezoidal
rule with derivative correction at the end points of the domain (see Davis & Rabinowitz 1967).
Thus, truncating the half line [0,00[ and introducing a uniform partition of N+1 points,
{0, Ax, 2Ax, ..., NAx}, we have, for any sufficiently smooth function V(x), the approximation

kAx
[ @y~ 5,um)
jAx

= Ax [% (V(jAx+) + V(kAx—)) + 'i% 1 V(iAx)] + ARV (jAx+) — V' (KAx—)),
- (4.1)
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where j, k are natural numbers with 0 <j < k < N. This approximation has fourth-order
accuracy, provided V has four bounded continuous derivatives on the open interval ] jAx, kAx[
(see §5.1 below).

In using (4.1) to approximate (3.4) we note that the function V(y) takes the form J(x,y) v(y),
where v(y) is assumed to have four bounded, continuous derivatives on 10, NAx[, and J(x, )
(which is used to symbolize either B or K) has four bounded, continuous derivatives, as a function
of y, on each of ]0, x[ and ]x, NAx[. Thus, the approximation (4.1) is to be applied separately on
each of these intervals and the sum is to be taken. When N is large enough it can be shown (see
§5.1) that the contribution from the right-hand end point, NAz, is negligibly small, so that terms
arising there can be omitted from the numerical scheme. Therefore, if we denote J(iAx,y) by
Ji(y), 0 < i < N, it follows that

[ 95 006) dy % AARLI0)0(0) + (U titx =) + T (i) (i) +hx 3 T jbR)o(is)

A [(Ji(9) 2(®)) o+ — (Ji(#) v(9)) Leaw— + (Ji(9) () |iaz+]
(= (o,i +1; n) (Ji(9) 2(9)) — $AxJ{(NAx) v(NAZ) + 5053 (T(9) v(4)) | wae-)- (4:2)

If we further define v; = v(jAx) and J;; = J(iAx, jAy) and introduce the particular forms for &
and K, we can (after some simplification) rewrite (4.2) in the form

NAz

Bg)o(4)dy v c=05v7 | §(&x/ ) 3 e-taara, — fy (Ax /)|

N .
+ ijzl Hyv;+ 25 (Ax/y)?0;, (4.3)
Nz N
and [T R0ty d@xpr) e [ S s 4 gane(0+)]
0 i=1
N
+ ijzl K;jv; — 15 (Ax?/y) v’ (iAx), (4.4)

where
Hy = —(1/2y) e t-714avy, and K, = (1/2y)sgn (i—j)e-li-14alVy, x4 K, =0.

The continuous quantities »’(0+) and v’({Ax) in (4.4) are still to be discretized. Since both
these terms derive from the second-order correction terms to the trapezoidal rule it is sufficient
to approximate them only to second order to retain the overall fourth-order approximation of

~ the integral. Thus, writing

v'(04) & (—v,+4v, — 3v,) /2A%, V' (iAx) & (v, —0;_4)/2Ax,

and incorporating these approximations in (4.4), we have
j Ri)o(g)dy ~ §(8%/7) e-WNY{ 3, etaetr 4 Jg(— vy 4oy = 30
+Ax 2 Kiyv;— 21(Ax/y) (0301 —:q). (4.5)

Using (4.3) and (4 5), we construct an approximation to the right-hand side of (3.4), at
grid points 7Ax, 1 < ¢ < N, of the form

Fy(t, ((an +387%)(0,0), ..., (o + 3Bp*)(NAx, 1)) — G (9(0,8), ..., 7(NAx, 1)), (4.6)
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where F, G are vector functions with F = (£, ..., Fy) and G = (Gy, ..., Gy). It is convenient for
computation to write each of F and G as the sum of two vectors, i.e.

F(t,0) = F1(t,0) + F*(v), G(v) = G'(v) + G¥(v),

N
where F} = e~tbnVy ‘h’(t) +3(Ax/y) [ 3 e AnvVyy 4 & (— v, + 40, — 300)] }‘
i=0

N
+Ax ¥ Kyv;, for i=0,1,2,...,
i=1

] (4.7)
F? = {_E%(Ax/‘}') (vi+l_vi-1)’ for i= 1,2,..,N-1, |
AOs/M)oya,  for i=N, )
N
Gl = etV |~ [y-t4 F5(Ax/y)Juy + H(bx/7h) 5 eosvr
j=1
N
+Ax ¥ Hyv;, for ¢=0,1,2,.., (4.8)
i=1 4

G: =[y 1+ %(Ax/y)¥]y;, for i=1,2,...,N.

Here v = (v, ...,vy). Note that F}, G} are defined for all i > 0, even though they involve only
Ugs +ery Une
4.2. An efficient computational procedure

Before discussing the discretization in time it is worth while to consider efficient ways of
computing F! and G, Evaluating F! and G* directly would require O(/N?) operations, although
this can easily be reduced to O(N1In N) operations through the use of a fast convolution method.
However, it is possible to view (4.6) as a difference approximation to (3.14) and to reduce the
computation of F! and G* to O(N) operations. To do this, we introduce a difference operator D?

defined by
(D2w); = w;— (wyyy — 2w;+w,_y) /(A%IVY — 2 4 e-27IVY),

=Aw;+ B(w;yy +w;_4),

sothat A = 1 —2B. The operator D? is effectively an infinite-order approximation to 1 —y 22, in
the sense that, when D? is applied to the integral kernel for the inverse of 1 —y 02, the Kronecker
é-function results, exactly. (To see this, note first that if w, = e?=/V7, {eZ, then D*w = 0.)
Thus, by applying D? to F! and G* (and after some simplification) it follows, for 2 <7 < N—1,

that
[D2F(, v)]; = $(BAx/y) (V41— v;-1), }

and [D2GY(v)]; = (BAx/y%)sinh (Ax/\y)v;. (4.9)

To complete the system of equations the values of (D2F?),, (D2G?), for = 1 and : = N must be
calculated, where, here only, we let F! denote (F},F},...,Fy.,), and similarly for G1. This
calculation provides, for ; = 1,

AF}+ BF} = — Bi' (t) + #¢(BAx/y) (180, — 4v, — 9,), } (4.10)
and AGY+ BGY = (y~1+15(Ax/7)?) Buy+ (BAx/y%) sinh (Ax/\[y) vy, '
and, for = N, :

DBt ATy = AOSna (D), ) wi)
and BG}_,+ AGY = (BAx/y*)sinh (Ax/\y) vy + (— BG}.1)- '
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We evaluate F?, G by solving the tridiagonal system of equations (4.9)-(4.11), which requires
only O(N) operations. To solve these equations we must first evaluate the terms Fy,, and Gy,
that appear in (4.11), the calculations for which can be made explicitly by using the formulae
(4.7), (4.8). (Note that such a computation involves only O(N) operations.) However, it can be
shown (see §5.1) that the retention of the quantities Fj ., and Gk, is of only exponentially small
. consequence and it is more convenient simply to discard them from the system (4.9)—(4.11).
We shall represent the solution of the resulting set of equations (i.e. the ones without F¥,,,
G¥..) by F1, G,

Let us denote the semi-discrete approximation to 4 by the vector function

u(t) = (up(8), s (1), ..., un()),

where u is defined by
uy(t) = h(t), ¢>0,
and 2,(t) = Fi[t, (o +3puou)()] - pG,[u(®)], i=1,.., N, } (4.12)

and F = F1 4 F2, G = G+ G2, Here uou denotes the vector (13, 43, ..., u%). Then if & is identified
with u, wherever it appears in the definition of F and G, the set of equations (4.12) may be written
as a system of ordinary differential equations,

a=Ftu), (4.13)

for the vector 4 = (u,, u,, ..., uy). This set of equations can be shown (see §5.3) to have a solution
on an interval [0, 7], where T tends to infinity as both Ax— 0 and NAx— co.

4.3. Temporal discretization

The temporal discretization of (4.13) has been effected through a prediction—correction
method which, here, is efficient because the initial datum is zero and no start-up procedure is
needed. The continuous quantity 4'(t) appearing in the definition of F (cf. (4.7)) is calculated
by the fourth-order central-difference formula '

I (nAt) x dhn = (hn—2 — 8hn=1 .+ 8hn+1— jn+2) /12At, (4.14)

where k" = h(nAt), neN. Let #"(v) denote the function obtained by substituting dA® for
k' (nAt) in & (nAt, v) at that point. Then we take the fully discrete approximation to 7 to be the
vector function given by Moulton’s method (cf. Isaacson & Keller 1966), namely

fin+l = un 4 FeAt[65F (ur) — 59F »~1(un-1) 4+ 81F -2(un-2) — 9F »-3(un-%)],
and  umH = un 4+ LA[OF (A7) + 19F " (un) — BF L (unt) + Fr-t(un-?)].

} @

Since, for ¢ < 0, 9(x, ¢) is presumed to be zero, we shall take u®, u-1, ... (and 4% 472, ...) to be zero
as the starting values for (4.15).

The error induced by using the above scheme to approximate the solution of (3.1) can be
shown to be O(Ax# + At?) (see §5) and, since & remains bounded as Ax - 0, there are no stability
limitations on At or Ax. The same methods can be used to develop schemes of arbitrary order of
accuracy by using higher-order derivative corrections for the trapezoidal rule (i.e. the Euler-
Maclaurin formula) and higher-order prediction—correction methods. But before studying the
accuracy of the approximation theoretically we shall first describe some numerical tests made
with the scheme.
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4.4. Convergence tests

The theoretical convergence rate of the scheme was checked by comparing numerical solu-
tions for the propagation of a solitary wave with the exact solution for the continuous equation.
With 4 = 0 and for xeR, there is a family of exact solutions to (3.14) of the form

7 = o sech?{[ Ao/ 12y (o + 3810) 1 [ + %o — (2 + 3 870) €1}, (4.16)

where 7, > 0 is the (maximum) amplitude of the wave and x, is a real constant. The wave
propagates without change of form at a steady speed o« +389,. The constant #, is a parameter
used to ‘offset’ the solitary wave so that, at ¢ = 0, the wave crest is located at x = —x,; alter-
natively, the wave crest passes an observer stationed at x = 0 at time ¢ = x,/ (et +347,). Suppose
therefore, at x = 0 and for ¢ > 0, that (4.16) were used as the boundary data A(#), then there
would result an exact solution to (3.1), subject of course to some non-zero initial data g(x), say.
By choosing x, sufficiently large, the exponential decay of (4.16) implies that the maximum value
of |g| can be made arbitrarily small, in which case the specification g = 0 provides a close
approximation to an exact solution of (3.1). It should, however, be noted that such a specifi-

cation introduces an incompatibility at the origin and this may slightly pollute the numerical
solutions.

TaBLE 1. THE ERRORS E_(T) INDUGED IN INTEGRATING A SOLITARY WAVE (4.16)
WITH 7, = 0.25, FOR A TIME T

(NAx = 180.0;4 = At = Ax;a = 1,8 =3, = 0,7 = }. An entry in a row labelled ‘ratio’ is the ratio
of the numbers above and below that entry.)

(@) 7(0,0)/7, = 0.1x 10-%, x, ~ 27.029

4 T 19.2 38.4 67.2 96.0 172.8
0.6 0.933(—4) 0.209(—1) 0.564(—1) 0.923(—1) 0.169
ratio 12.4 14.3 13.1 12.5 10.0
0.3 0.763(—5) 0.146(—2) 0.429(—2) 0.740(—2) 0.169(—1)
ratio 13.6 15.6 15.5 15.7 16.3
0.15 0.554(— 6) 0.938(—4) 0.276(—3) 0.470(—3) 0.104(—2)
ratio 14.2 15.8 161 16.3 16.9
0.075 0.389(—17) 0.595(— 5) 0.171(—4) 0.288(—4) 0.616(—4)
max 7] 0.110(—1) 0.250 0.250 0.250 0.250

(6) (0, 0) /55 = 0.1x 109, x, ~ 29.899

a4 T 192 38.4 67.2
0.15 0.656(—17) 0.790(—4) 0.259(—3)
ratio 14.2 15.7 16.1
0.075 0.391(—8) 0.502(—5) 0.161(—4)
ratio 15.0 15.8 16.1
0.0375 0.260(—9) 0.317(—6) 0.100(— 5)
max || 0.110(—2) 0.250 0.250

Nevertheless, for the initial data g(x) = 0, we have taken (4.16) as an ‘exact’ solution and have
made a convergence test for the scheme, the results of which are given in table 1. Let 4,(T") be
the computed solution at time 7" and at x = {Ax, 0 < ¢ < N. Then the entries shown in table 1
are E(T) = max {|u;(T) —9(iAx, T)|:0 < i < N}. The computations reported in table 1a were
made with 7, = 0.25 (which was roughly the largest wave amplitude encountered in the
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experiments), with ¥, chosen so that /7, = 0.1 x 10-8 at (0, 0), and with At = Ax (= 4). The
choice of At = Ax was made because preliminary tests suggested this was near the optimal choice,
in terms of accuracy achieved for a given amount of work, and because it is sufficient to take
At/Ax = constant to check the convergence rate, if the error is proportional to A#*+ Ax%. The
domain used for these computations was approximately the same as that needed to make com-
parisons with the laboratory experiments.

Itisseenin table 14 that, apart from the smallest time quoted, the errors decréased at approxi-
mately the 16:1 ratio expected of the scheme when the mesh is halved. At ¢ = 19.2 the wave
crest had not yet emerged from the ‘wavemaker’, so that the wave amplitudes were quite small
(cf. the value of max || quoted in the table) and the influence of the truncation of the input
waveform is reflected by convergence rates being smaller than expected for the scheme. With
7(0, 0) /7, chosen to be 0.1 x 10~? the errors E, (see table 1) were of a similar form to those given
in table 1a. Indeed, the difference between (a) and (b) is not as great as might appear from
table 1. For example, when the error E, was determined at the times at which the wave crest
had reached » = 45.70, the errors for each experiment were nearly the same (for4 = 0.15,0.075).

A similar test of the convergence of the numerical scheme was made by comparing solutions
with (X, ¢) for X fixed. If 4/(X) is the computed solution at position X and at time ¢ = jA¢,
0 < j < M, then we have calculated

M | M 1
E(X) = % [W(X)-n(%ja0]at E(X) ={ 3 WD -1(X,ja0 141

and E,(X) = max {|o/(X) —5(X,jA)|:0 < j < M}.

The results of such a calculation for 3, = 0.25 and X = 36.0 are given in table 2, and again a
convergence order of about 4 was obtained.

TABLE 2. THE ERRORS E,, E,, E, INDUCED IN INTEGRATING A SOLITARY WAVE (4.16)
WITH 7, = 0.25, X = 36.0

(MAt = 180.0.4 = At = Ax;a =1, =%, = 0,7 = };9(0, 0) /7, = 0.1 x 10-8, x, &~ 27.079. An entry in
a row labelled ratio is the ratio of the numbers above and below that entry.)

4 E\(X) Ey(X) En(X)
0.6 0.286 0.178 0.165
ratio 15.6 ‘ 13.6 13.8
0.3 0.183(—1) 0.131(—1) 0.120(—1)
ratio 16.6 15.1 16.56
0.16 0.110(—2) 0.870(—3) 0.774(—3)

- ratio 16.9 15.8 16.0
0.075 0.651(—4) 0.551(—4) 0.485(—4)

With x # 0, we do not know of an exact solution to the continuous equation, so the con-
vergence rate of the scheme was checked in a different way. To ascertain that the coding of the
dissipative term was correct, experiments were run with the linear model (i.e. # = 0) with A(¢)
chosen to be sinusoidal in time, and the decay rate of these waves was compared with that
deduced from the dispersion relation. (The results of a test of this kind are described in §7.5.)

Having checked that the dissipative term had been correctly coded, the convergence rate for
the full equation (with £ = 1.5) was estimated by taking the ‘exact’ solution to be the results
from a computation made with a small value of 4 (i.e. 4 = 0.0375) and comparing this solution

48 ' Vol. go2. A
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with numerical solutions at larger values of 4. Thus, using (4.16) at x = 0 for the boundary data
k(t), with 9(0,0) /5, chosen to be 0.1 x 10-8 (i.e. %, ~ 27.079), and with g = 0.014 (the value
used in the comparisons of §7.3) the convergence orders, as shown in table 3, were again found
to be about 4.

TABLE 3. A CONVERGENCE TABLE FOR THE NUMERICAL SCHEME WITH § # 0

(MAt = 75.0; 4 = At = Ax; oo = 1, = §, p = 0.014, ¥ = §. An entry in a row labelled ratio is the ratio of
the numbers above and below that entry.)

4 E,(15.0) E,(15.0) E(15.0) E,(30.0) E,(30.0) E(30.0)
0.6 0.105 0.707(—1)  0.651(—1) 0.176 0.133 0.118
ratio 16.0 14.4 14.9 14.3 13.6 13.6
0.3 0.655(—2)  0.492(—2)  0.438(—2) 0.123(—1)  0.975(—2)  0.866(—2)
ratio 16.4 15.2 15.6 15.9 15.3 15.7
0.156  0.400(—3)  0.323(—3)  0.280(—3) 0.772(—3)  0.639(—3)  0.553(—3)
ratio 17.1 16.6 16.8 17.1 16.8 16.9

0.075 0.234(—4)  0.195(—4)  0.167(—4) 0.451(—4)  0.380(—4)  0.327(—4)

5. ERROR ESTIMATES FOR THE DISCRETE SCHEME

In this chapter we shall let ¢;, i = 1, 2, ..., denote real constants. Also, we shall assume that
At, Ax < 1 so that the dependence of constants on positive powers of At and Ax can be ignored.
The notation is the same as that used in §§3, 4.

5.1. Spatial discretization errors
The error associated with the trapezoidal rule with derivative end correction, as given in
(4.1), is as follows.

LemMA 5.1. If V has four bounded, continuous derivatives on the open interval ] jAx, kAx[, then

[ voa-numn| < g5 [ Irewia

This is a standard result (see, for example, Davis & Rabinowitz 1967).

The error arising from the use of the vector F* can be estimated as the sum of a term pro-
portional to Ax* and a term arising from the approximation used at the right-hand extremity of
the interval:

LEMMA 5.2. Suppose that v has four continuous derivatives on the interval [0, NAx]. Let © = (vg, ..., vy),
where v; = v(iAx). Then, fori = 1,2, ..., N,

NAz
Fity0) =K ey = [ Riitn,1)o0)dy
0
< ¢y Axtmax {|v(x)|:x€[0, NAx],j = 0, ..., 4} +c; Armax {|vy_;|: £ = 0,1, 2},
where the constants c,, ¢, depend only on 7y.
~ Proof. By definition (see (4.1), (4.2), (4.7)) it follows, for { = 1,..., N—1, that

F{(t,0) = ' (f)e=ideit7 4 I, (R(is, *)0) + I, (R(iAx, +))

_Ai —iaaidy |y — vy +4v; — 3y,] |, Ax® Vi1 — V3
TP LAC ity v T LA R 7 v

+ 3Ax K (iAx, NAx) vy + 2 Ax% (R (1A%, * ) 0)'| sz -
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The difference approximations in the fourth and fifth terms are less than
$Ax? max {|v®(x)|:x [0, NAx]}.
The last term can be estimated as follows:
l(K(iAx: * )v)'INAa:I = IK,,(Z.AJC, NAx) Un +K(iAx, NAx) v’(NAx) ls
< v How| + 720" (NAx) = (0 — vy + B0y) /241
+ (v71/2Ax) [vy_g — 4vy_; + By,
< (Ax2/3y) max {|v®(x)|:x€[0, NAx]}
+ (y‘i + (2/7Ax)) max {IvN—-kl :k = 0’ 1: 2}‘

Combining these estimates, together with a direct estimate for the penultimate term, we have
that
|Fi(t, 0) — B (t) =127 — I, (R (iAx, * )v) = I, (R (iAx, + )v)|

Axt :
< oo max {[u9(3) 5 <o, NAx]}+Ax( = y&) max {Joy_4|:k = 0,1,2). (5.1
But lemma 5.1 implies that

E = |1 (RGihx, o) + L Riitn, 3o - [ K(:Ax,y)v@)dyl

gﬁ[f I(K(iAx,‘)v)(4)(y)[dy+fN |(R(iAx, + ) )@ (y) Idy]

which can be estimated further through the use of Leibnitz’s rule (together with (3.6)) and the
Holder inequality. Thus, it follows that , -
E < cgAx*max {|v9(x)|: x€[0, NAx],j = 0, ..., 4},
where ¢; depends only on y. Then, combining this estimate and (5.1), we have the required result
fori # N.Fori = N, o
Fy(t,0) = I (t) ¥y 1. I, y(R(NAx, + )v) + }Ax R(NAx, NAx —) vy
Ax? |

_AR o[ oy - ta 4= 800] L oy ol oA
T e v[ (0) |+ AR WA Yoy | g

The techniques used when ¢ # N apply in the same way in this case. (The constants here can be
chosen to be the same as for i # N.)
A similar result can be established in relation to the vector G.

LeMMA 5.3. Suppose that v has four continuous derivatives on the interval [0 NAx]. Letv = (v, ..., vy),
where v; = v(iAx). Then, fori = 1,..., N, :

B NAz
Gulw) =y-tngy-te-ssaniray— [ Hlitn,g)oly) oy

< ¢gAx*max {|v(x)|:x€[0, NAx],j = 0, ..., 4} + csAxmax {|vy_|:k = 0,1, 2}, "

where the constants ¢y, ¢5 depend only on y.
The proof of this lemma follows a similar pattern to that for lemma 5.2 and is therefore omitted.
The above lemmas can now be combined to give the following estimate.

48-2
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COROLLARY 5.1. Suppose that v has four continuous derivatives on the interval [0, NAx]. Let v = (v,
vy V), where v; = v(iAx). Then, fori = 1,2,..., N,

|F,(t, 0) — K (1) e-idaivy f :’A”K(mx, ) o(y) dyl
+ | Gy(v) =yl +y e tbary, — ffmﬁ (iAx,y)v(y) dy I
< cgAxtmax {|vP(x)|:x€[0, NAx), j = 0, ..., 4} + c; Axmax {|vy_,|: £ = 0,1,2}
+ e~ WV+D) Azidy [lh’(t) | +¢s Axé0 efazily |v,|] ,

where cg = ¢, + ¢4y ¢; = €5+ ¢5 and cg is another constant depending only on y.

Proof. Define s; = sinh (iAx/y) /sinh [(N+ 1) Ax/|/¥]. (5.2)

Recall from §4.2 that F* and G respectively differ from F! and G? only because the terms
involving F},, and G}, were not retained. Thus, it follows from the definitions (4.9)—(4.11) that

Fy(t,v) = F(t,0) ~5;Fya(t, ), Gy(v) = Gi(v) =5, Gha(o), (5.3)

fori =1,2,..., N. From the definition (4.7) of F! we see that

N
[FRa(t 0)] < e-ovemssivr{1e)| +4(8x/9) | 3 e84 o] + 4ol + o + el |
N : :
+Ax 3 el-N-Dazy |y |,
j=1
" N
< e~ Aziy {|h'(t) | +¢o ijz_‘,o efazldy |v,|} ,
where ¢y = 1+ £(Ax/vy). Similarly, it follows from (4.8) that
N
IG}V+1| < cloAx e—(N+1)AziVy 3 eiAz|Vy Ivfl’
i=0
where ¢,, depends only on . Therefore, on defining ¢5 = ¢y + ¢;, we have that

N
1Fi(t,0) = Fit,0)| +160) = Gi(0)] < e-ovemsesi [ (0)] +eux T et |,

and the result follows from lemmas 5.2 and 5.3.

5.2. Lipschitz estimate for

In this subsection [|o] will be used to denote the /, norm of v; i.e. if we denote the ith com-
ponent of v by v;, then ||| = max {|»;|}.

The map v = (v, ..., vy) > F1(¢, v) is an affine map, taking the form F1(¢, v) = L(¢f) + Mo, say.
(Recall that F1 = (F, ..., F}) and similarly for the other F and G vectors.) The [, operator norm
of M (it is the maximum, absolute row sum of M) can be estimated as

N N
[M| < max [c-mzméi‘ ( ) e-fAz/Jy+§) +é§ > e—li-ﬂAmNy] ,
1<ISN+1 27 \j=o 2y;51
< _3_ éf N 1Ax

e—fAzlvy 4 =
37

T 2945
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Since ijZ e-Aay < <47, it follows that |[M| < $y—3+2y-! =}c,. Therefore ||Fl(f,0)

—F'(t, w)| = [M(v—w)| < ¢;3]v—w|. (Note that, here and below, the norm on v— w is a
norm on (N +1)-vectors whereas all other norms are taken on N-vectors.) Similarly, we have
that

[Fr1a(t, ©) = Fa(t, w)| < depfo—wl,
and a Lipschitz estimate for F! can be obtained by using (5.2) and (5.3) thus:

| F1(¢,0) — F1(t, w)| < | F'(t, 0) — F1(t, w)| + | F(t, v) - F1(t, 0) — (F1(t, w) — F(t, w))|,
| F(t, 0) — F1(, w)|| + | Fy11(t, ©) = Fyia(t, W),

<
<
< eylo—w.

The map v+ F?(v) is linear and its /,, operator norm is bounded by Ax/12y (see (4.7)), so that
an estimate for F = F14 F2 s

|F(t,0) — F(t, w)]| < cxllo—w], (5.4)

where ¢z = ¢); + %Y. A similar argument can be applied to the map v G(v) leading to an

estimate of the form
|G () - G(w)| < collv—w, (5.5)
where ¢y depends only on 7.

A combination of these two estimates can be used to obtain a Lipschitz estimate for & (as
defined in (4.12) and (4.13)). Let v denote the vector (k(¢), vy, ...,vy), let © denote (vy, ..., vy)
and let vov denote (k%(t), 43, ..., v%). Then, since F(¢, v) is affine in v,

|F (,,8) —F (¢, ®)| < |F(t,a0+3fvov)—F(t,aw+3pwo w)| +u| G(v) - G(w)],
< of|F(t,0) - F(t, w)| + 38| F(t, vov) — F(t, wo w)| + 4| G (v) — G(w)],
< cp(afo—w|+3p|lvov—wo w|) +cqplv—w|,
) < [ep (@ + 310+ B]) +cop] |6 - ).
Thus it follows that .
|F(5,8) —F (8, ®)|| < cp(L+]D+9]) |6 @], (6.6)

where ¢z, depends only on «, £, vy and p. So & is uniformly Lipschitz continuous in v on bounded
subsets of /. _
5.3. Existence and bounds for the semi-discrete approximation

Let 5(¢) represent the vector function #,(f) = y(iAx, ), i = 1, ..., N, where 7 is the solution to
(3.1). Then, from corollary (5.1) and lemmas (3.1), (3.2) it follows that

li()) = F @ 0)|| < e Ax* P(RD(2), 0(2), £) + e~ +D A= b (2)

+013Ax( o(t) +h§,1,)(t)) [eo't—rNAz + e—N+D) Az/vy % efAzivy eC’t—er] ,

i=0
where P(¢, 0,7) = max {(1+ F;(,0,7)) P(£,0,7):0 < i < j < 4}, C = C(o(¢t)), ¢;5and c;3depend
only on «, 8,y and g;and 0 < r < y~¥ (cf. lemma 3.2). This expression can be simplified by the
use of the inequality

N .
Ax e—N+DAzl/y > efdzl/y+Ct-rjAx < (7—} - ,)—1 eCt-r(N+1) A.'c,
j=0
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so that l9(t) =F (&, )] < c10A%4 P(RD(E), o (2), 1) +hD () e~ N+ AzIVy
1 M () | ect-rivaz,
+o [yo'(t) +12 (t)]e s (5.7)

= o(!) [= (AR (2), 0 (2), ¢, Ax, NAx)],
and ¢,, depends only on «, 8, 7, ¢ and r. Note that, by definition, ¢, is an increasing function of #.

Under the assumption that e €?, it follows from §5.2 that & is locally Lipschitz continuous.
Thus there is a unique solution u(¢) to (4.12) for [0, {,] for some ¢, > 0. Suppose that T, is

given by Ty = sup{t, > 0:u(t) exists and |u(t) —n(t)]| < 1 for te[0,£,]}. (6.8)

Since #(0) = #(0) = 0, and both u and y are continuous, then 7, > 0. We shall now obtain a
lower bound for 7§ and show that 7y — 00 as Ax-> 0 and NAx - 0. For te€[0, 7},] it follows from
(6.6) and (5.7) that

Ilﬂ(t)—ri(t)ll=Ilf(t,u(t))—u(tll & (t,u(t)) - F (t,4(t)) II+Il'97 ty(t)) =48],
< op (1+[u(t) +n)]) [u(®) — ()] +e(2),
< 2, (1+0(2)) [(t) —n(t)] +ey,(2). v (6.9)

Since (d / dt) [max{lui 7;|}] < max{|(d/d¢) (u;—7;)|}, except on a set of zero measure, it follows
from Gronwall’s lemma that

T =n(0)] < ea(t) [ersoe® — 1)/ [20 (1 +0(0)];

= : . - (5.10

for te[0, Ty]. =y, - f - ( )

However, if T, were such that ¥ (Ty) < 1, it would contradict the maximality in the definition
(6.8), as follows. In this case u(¢) is still defined for [T, Ty+14], t, > 0, because & is locally
Lipschitz continuous; and [u(t) —g(¢)] < 1, for 1e[Ty, Ty +14,], since u and g are continuous.
Therefore ¥ (T;) < 1 cannot hold. ,

Since ¢,(t) and o(t) are non-decreasing in ¢, it follows that y(¢) is strictly increasing in ¢, as
soon as e, (f) > 0. Lemmas 3.1, 3.2 imply that ¢ is continuous and hence /(¢ is continuous. Also
¥(t) >0 as t->co. Thus it follows that 7y-> T, where T is the unique solution of

vT)=1 (8.41)

Note that since el(t) -> 0 as Ax—> 0 and NAx >0 (with ¢ fixed), T - 00 as Ax >0 and NAx — co.
Thus u exists on an 1nterval [0, Ty] that becomes arbltranly large as Ax—>0 and NAx->o0.

Moreover lu@)] < lu(t) ()] + ()] < 1+0(0) _ (6.12)

for te[0, 7). From now on we shall drop the distinction between '.7}, and T', and we shall think of
T as the upper limit of the time interval over which the above estimates are valid. Although
T < T, the advantage of using 7 is that it is determined by the equation y(T') = 1, whereas T,
is not.

The above estimates are vahd under the assumptlon that ke €1([0,T]). We shall now derive
bounds for the temporal derivatives of 4 under the assumption that ke €*([0,T]), for some
integer £ > 1. These may be obtained directly from (4.13). Observe that & can be written in
the form o ‘

F(t,0) = F[t, (ah(t) + 3AR3(0), 00 + 3B}, .. > oy +3A0R)] —#GA(t), v, ..., ]
=TI (t) + Mp(av +3pvov) —uMgo, ' (5.13)
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where I'(t) = F[t, (ah(t) + 38k2(2), 0, ..., 0)] — uG[k(2),0, ..., 0] and My, Mg are matrices such
that | M| < cpand | Mg| < ¢g, as deﬁned in (5 4), (8.5). (We recall the notation for the product
u o9, namely that (xov); = u;v;, ¢ = 1,2,..., N.) The vector I'(t) is given by (cf. definition 5.2)

T) = syss {h’(t +3’M (a+ 3 BR()

—p [7-1+—-(——) ]h(t)} f:y = (ah(t) + 181(1), zi : :

Thus | (d/de) T (t)]| < ¢x(AO(Z), ..., k®(¢)), where ¢, is a quadratic polynomial with coefficients
that are polynomials in «, 8, y~%, # and Ax, with numerical coefficients,
From this partitioning of & we see that

N < ga(h(), & () + [epler + 1B|u(®)]) +pea) [u(®)],
Q1(A(2), &' (8), [u()]),

where @, is quadratic. Then, on differentiating (5.13) we have

ii =I+Mgp(att+puot) —uMgu,

I < ga(h(8), KO(2), K2(2)) + [ep(e + Bllu()]]) +pca) Qu(h(2), KOG, (D)),
= Q(h(2), KV(8), KO(1), |u(2)])-

In this manner it can be shown inductively, together with the estimate (5.12) for [u(?)], that

l@/de)*u()] < QukO(2), ..., KW(2), 1 +0(2)), (5.14)

so that

where Q, is a polynomial of degree at most k+1, and te[0,7]. Also, 1t follows that
(d/dt)ku(0) = 0 if h(0) = ... = k®(0) = 0, k > 1, and that

max {| (d/dt)* u(?)|:¢€[0, TT} < QukR(T), ..., KX (T), 1 +(T)).

Comment. Bounds for these temporal derivatives can also be obtained from (5.9) and
(5.10). Proceeding from that starting point, estimates can be obtained showing that
[|(d/de)* (u—n)(t)| > O for any £, ¢, when Ax— 0 and NAx — co.

5.4. Bounds for the fully discrete problem

Having shown in §5.3 that the semi-discrete approximation ¢ is close to % we shall now
consider the fully discrete approximation as effected by the prediction—correction method (4.15).
The following proposition is a direct adaptation of the results given in Isaacson & Keller (1966,
see p. 388ff.).

ProposiTiON. Let T, At > 0 and let | -|| be any norm on RN. Suppose thaty = y(t) e €5([— 341, T,
RY) is such that y = f(t,y) on the interval [ — 8At, T, that y = 0 on [ — 3At, 0] and that f is Lipschitz
continuous in y, with constant K, namely | f (t,u) —f (t, )| < K|u—v|, for u, veRY and for te[—3At,
T). Let y*, n > 1, be determined by

A A AP AR

i 5.15
37 = Lk bt (O + 1951~ B ) + MG, (&0
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where fi = f (jAt, y9), f1 = f(jAL, §7) and y° = y=1 = y=% = y=3 = 0. Suppose that the errors 6" and 6»

are such that _ _
6~ +3KAH 6™ <O for n<T/AtL.

Then, for all n < T/At, it follows that

ecal — 1

Iy~ 3(nAD)] < [(bs-+bo KA A sup [30()]+0]

Wit’l ba = %, b¢ = 1%52;6 and cd = '11'2‘K(17 + 3OKAt).

To apply this proposition to the scheme (4.15) we shall use the /, norm on R¥ and let the
-errors O, 6™ be

Gr = [l S &,k ((n—j) At) —dlzn—f]z
24551
L (6.16)
and on = [— 3 a1 ((n—j) AY) —dlz"—f] z,
245=0

where z; = sy,;_4 (cf. (5.2)), dA* is defined by (4.14),
(@, =05656,a,=—5b9,a;,=387,a,=-9) and (a,=9,a,=19,a,=-5,4a;=1).
Thus, 6* and 8” can be estimated as |
071, 167 < ey Attsup{|A9(e)]:t/Ate[n—6,n+ 2]},

and ¢,; is simply a numerical constant.

A necessary condition for u# to be of class %5 is that he%5. Let us therefore assume that
kO(0) = AV(0) = ... = k®(0) = 0 and that he®5([0,T +2At]), where T is the solution of
(6.11), and define A(f) = 0, u(t) = 0 for # < 0. (The relationship of this assumption to the
experimental situation is discussed in §6.2.) Then ue%5(]—0,T]) and u(t) = F (t,u(t)) for
‘all te] -0, T']. Moreover,

max {||07], |07:n < T/Af} < ;A2 sup  {|KO()]}
tel0, T+241

Since the Lipschitz estimate on & is not a global estimate the above proposition cannot be
used directly for the scheme (4.15). But an argument similar to the one used to prove the existence
of u in §5.3 can be used to show that the proposition is applicable to & over a time interval
[0,T;] where T, > oo as At 0. However, because we are interested in deriving a posteriori error
estimates for o we shall follow a different argument.

Let T < T and set &(T) = max {|un|, |@i|:n < T/At}. Note that & depends implicitly on A¢,
Ax and N, but we shall view these as being fixed for now. Regard & as a quantity computed by
the above method. Therefore & is known, at least a posteriori. Define

B(1) = {veR¥:|v| < max{&(r),1+0(7)}}.

Thus, when T < T, all the quantities u”, #i* and u(f) belong to B(T') for ¢, nAte[0, 7. Then,
define f to be equal to & on [0, T] x B(T) and such that f (¢, v) is globally Lipschitz continuous
in v (for £€[0, T']), with a Lipschitz constant not exceeding that for & restricted to B(T"). This
is possible because the temporal dependence and the v-dependence in & decouple (cf. (5.13)).
In particular, a bound for the Lipschitz constant for f is afforded by

K(T) = ¢ (1 +2max{¢(T), 1 +a(T)}).
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Since u", i* and u(t), for £, nAte[0, '], may be viewed equivalently as having been generated
either by & or f, the above proposition applies, yielding

[ur—u(nAt)| < ey5 (1 +3K(T)AL) AnE

| ®)(¢ KOt
[s ip. Ju ()"’“, S L OlIP

for all n < T'/At. Here, ¢, is a numerical constant and
¢q = cq(a(T), #(T)) = &K(T)[17+30K(T)A1).

Then, combining this estimate with (5.10)sand (5.14), we have, for 0 < 7' < T and for all
n < T/At, that

1

"u""—"(nAt)" < ¢(‘T)+016(1 +%K(T)At) Atdccdf—
X [Qu(A(T), s BY(T), 1+ 0(T)) 4 sup  [HO0)[] =y (5.17)

te(0, T+24t)

The quantities ¢,(t) = ¢,(A2(2), ..., KD (£), o°(£), &(¢), ¢, AL, Ax, NAx), i > 2, will be used to
denote error expressions that tend to zero as Af, Ax—> 0 and NAx - oo. Thus, ¢, provides an esti-
mate for the total error in the discrete scheme. In particular, for fixed 7° > 0, (5.17) shows that

|uf — 5 (iAx, nAt)| < cp (At + Axt 4 e-"NAZ),

for all n < T/At, for i = 1,..., N and for any 7 such that 0 < r < y-}, The constant ¢, is inde-
pendent of A¢, Ax and N but depends ona, B, v, #, r and k, as well as on T, and a bound on
&(T) that is assumed to hold independently of Az, Ax and N.

However, the above estimates have the shortcoming that the quantity (7 appears expo-
nentially on the right-hand side and that the a priori bound (3.8) for o allows the possibility of
growth in time. To obviate the possibility of such large growth rates, we shall derive an «
Jposteriori bound on o based on our knowledge of &. Estimate (5.17) and the mean-value theorem
imply that ‘ .

max {|9(x,t)|: x€[0, NAx], te[0, 77}
< max{||n(nAt)|:0 < n < T/At}
+4/2 (Ax + Af) max {|7,(x, £)| + |74(x, £)|: x € [0, NAx], te[0, T},
< &(T)+ep+42 (Ax+ M) [A(HN(T), o(T), T) + Q(T)

+y~Hao(T) +3p0%(T)) + (3/y) (1)),
= &(T) +e,

rThcn an upper bound for |5(x, )| for all ¥ > 0 follows from lemma 3.2 and we have that

o) < (D) e+ ((u/r) KT + (T g e
= &(T) +e, (6.18)
As in the definition (5.11) of 7', there is a unique 7, > 0 such that
eo(B(T), ..y BQ(T3), 1 + 6(Ty), 6(T3), Ty, Aty Ax, NAx) = 1. (5.19)

Furthermore, T, - 00 as At, Ax - 0 and NAx — oo, provided that & (¢) remains bounded on bounded
time intervals as these limits are approached. Thus, it follows from (5.18) that

o(t) < 1+&() for te[0,T;], . (5.20)

49 Vol. g02. A


http://rsta.royalsocietypublishing.org/

Y 4

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

THE ROYAL A
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org

482 J.L.BONA, W. G. PRITCHARD AND L.R.SCOTT

and T, < 7. Also we see that

|4 — (6%, 1AD)| < eo(KD(T), .., K(T), 1+ &(T), 5(T), T, At, Ax, NA¥),

for 1 <i< N,n < T/Atand 0 < T < T, where ¢, is defined by (5.17) and 7, is given by the
solution to (5.19).
Thus, in summary, we have the following result.

THEOREM. Let At and Ax be positive parameters not exceeding one. Let N be a positive integer and let T > 0.
Suppose that kD(0) = 0 for i = 0,1, ..., 5, and that y is the solution to (3.1). Let un be the solution of
(4.16) and let 5(T) = max {|u?|, |@f|:1 < i < N,1 < n < T/A}. If T < T, as defined by (5.19), then

max {|5(iAx, nAt) —uf|:1 < i < N,1 <n < T/At}
< ¢ PR(T), 1 +&(T), T)Axt
60(1+5(T)) T-rNAzx ech(2+'i(I')) T__ 1

+034(2+(T)) [5 (1+6(T)) +h%’(T>] CL+&(T)) 2e,(2+6(D))

+ a1y (1 + BR(T)A) S [QA(T), ., BO(T), 248(T)) + sup  [H9(0)[] A,
Z(T) telo, T+24t)
where R(T) = ¢, (6+26(T)) and é(T) = %K(T) (17+30K(T)A¢t). Here, 0 <1 < y¥; ¢f, 19
¢,4 and ¢yq are constants (introduced previously) that depend only on o, B, v,  and r; P is defined in the
proof of lemma 3.1 and in §5.3; C is defined in lemma 3.2; K, i = 0, ..., 5, are defined by (3.10); Q5 is
defined in §5.3 (¢f. (5.14)).

Remarks. (i) The effects of round-off error can be incorporated into the above theorem as
follows. Let the errors 8%, §* of (5.15) include the rounding error associated with the compu-
tation of f#, y*, etc., at each time step. Suppose this additional error is bounded by 8, (which will
depend on N, Ax etc.). Then, from the proposition as stated, the final estimate in our theorem
is modified simply by the addition of the term 6, [e%™T —1]/¢,(T).

(ii) A consequence of the a posteriori estimate is that we can replace the bound ¢ by 1+ &
wherever it appears in the preceding estimates. However, ¢ and & may be small with respect
to one, say O(¢), and this replacement might not be a particularly good one. If we were to define
T, T, by the unique solutions to ¥(T") = € and ¢,(T;) = € respectively, then o < &+¢ on [0, 7]
so that o may be replaced by & +¢ wherever it occurs. In fact, we could define ¢ = max, &(¢)
and then o can be replaced by 2¢ on [0, T;]. Note that, regardless of the size of ¢ > 0, T'and 7,
tend to infinity as Ax, At—> 0 and NAx - 0.

6. EXPERIMENTAL APPARATUS AND PROCEDURE
6.1. Experimental apparatus

The experiments were made in a uniform channel of length 5.5 m and width 30 cm. One end of
the channel wasfitted with a plane beach of slope 1in 10; at the other end there was a rigid plane
flap which was used to generate the waves. The gap between the flap and the sides and bed of the
channel was packed with foam plastic to restrict leakage past the wavemaker. In its rest position
the flap was vertical and normal to the walls of the channel. It was supported by a horizontal
shaft, the axis of which was normal to the walls of the channel at a height of about 1 m above the
bed of the channel. The shaft was free to rotate about this axis. Since the water depth in the
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channel was only 3 cm for these experiments, the action of the paddle was effectively equivalent
to that of a plane piston. The paddle was forced in an oscillatory motion by a long crank attached
to an eccentric on the shaft of a synchronous motor. Thus, the frequency and amplitude of the
paddle motion were fixed for any given experiment and the arrangement was such that the
paddle could be set oscillating almost instantaneously under these conditions.

The walls and bed of the channel were made from plate glass. The width of the channel was
uniform to within 0.01 cm and the bed was levelled so that it deviated from a mean horizontal
plane by no more than 0.040cm. (The r.m.s. variation in depth from the mean was 0.020 cm.)
The levelling of the tank can be important, as any unevenness in the bed gives rise to reflected
waves, and systematic variations in depth lead to phase speeds different from those expected for
a uniform channel. The walls of the channel were lined with an absorbent bandage to provide
even wetting at the waterline.

Wave heights were measured by means of proximity transducers placed near the surface of
the water. (Briefly, the principle of the instrument is that these transducers form one plate of a
capacitor, the liquid surface being the second plate. By determining the capacitance it is possible
to infer the distance of the water surface from the transducer.) The output from these transducers
was relayed to an ultraviolet chart recorder, giving a continuous record of the surface elevation.
The frequency response of the system extended from d.c. to about 1 kHz. Since the sensitivity
and range of a given transducer is related to its area, we have, by choosing the appropriate
transducer, recorded wave amplitudes ranging between 0.005cm and 0.5cm with about the
same relative accuracy over the entire range. The wave heights thus determined were accurate
to within about 2 9%, of the maximum recorded amplitude in any given run.

6.2. Experimental procedure

The tank was filled with water to roughly the desired depth, and surface films were skimmed
off. The water was then topped up until the level was within 0.001 cm of a reference level, set by
the tip of a pointer gauge. For all the experiments to be described the mean water depth was
8.00cm (the main uncertainty deriving from the unevenness in the bed, see above). Several
transducers (usually four) were then positioned along the channel, the distance of each transducer
from the mean position of the wavemaker being known to within about 1 mm. Typically, the
first transducer was placed about 15 to 20 cm from the wavemaker. On the basis of linear wave-
maker theory (see Havelock 1929), we judged this distance to be well beyond the extent of the
parasitic field of the wavemaker. The other transducers were then placed at distances of about
120, 220 and 320 cm from the wavemaker. '

When the surface of the water in the tank was free of disturbances the wavemaker was set in
motion, executing sinusoidal oscillations at a fixed amplitude and frequency, and the water
elevation at each of the transducers was recorded. Because the first transducer was located well
away from the wavemaker, any possible discontinuities in the wavefield arising from the start-up
procedure were found to have been well ‘smoothed out’ at that position (cf. §7.3, figures 2
and 10). The experiment was stopped when the wavefront reached the beach at the far end of
the channel. All experiments to be described here were made at a fixed period of 0.6930s
(i.e. wy = 0.5014) for the motion of the paddle, but the amplitude of the motion was changed
from experiment to experiment by adjusting the throw on the driving crank.

Under the above conditions the theoretical wavelength of infinitesimal waves is 36.00cm,
giving a wavelength:depth ratio of 12:1. (The reasons for this choice are outlined in §2.5.) Itis
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instructive, then, to examine typical experimental conditions in relation to some of the theoretical
assumptions for the model equations, as described in §2.1.

(a) The wave amplitude, ¢, took values ranging between 0.002 and 0.2.

(b) The wavenumber, k,, was nominally 0.5234. The main reason for requiring that & be
‘small’ is that the dispersion relations for the model equations should be good approximations
to the dispersion relation derived from the full linear theory (see equations (2.4)). For k = 0.5234
the phase speeds w/k for the three models are

model exact (KdV) (M)
w/k 0.9580 0.9543 0.9562

so that the error in the phase speed for infinitesimal waves, arising from the use of model M, is
less than 0.2 9, (but cf. the discussion in §7.6).

(¢) The parameter S (= ¢(A/d)?) took values between 0.4 and 36.

(d) The influence of surface tension is to increase the phase speeds by about 0.1%, (see
Whitham 1974, p. 403), which is smaller than the differences indicated in (b) above.

6.3. Comparison procedure

The analogue data representing the wave profiles were recorded at a chart speed of 300 mm s-1
so that, in one period of the wavemaker, roughly 200 mm of chart paper moved past the marking
beam. A discretization of this signal was made by measuring the wave amplitudes at 4mm
intervals. The peak-to-trough amplitude of the trace on the chart paper was adjusted to be about
60 to 70 mm (by suitably amplifying the output from the proximity gauge), and the displacement
of the trace from its undisturbed position was measured to within about + 0.3 mm. The above
discretization corresponded to a temporal step of 0.2401 but preliminary tests suggested this
would be too coarse for the degree of accuracy we would like for the numerical solutions. So, to
use a time step of half this value, a (second-order) interpolation was made of the data obtained
from the transducer nearest the wavemaker, and the resulting data set was then used as the
boundary datum / for the numerical computation. The initial datum g was taken to be zero for
all experiments.

If the theoretical solution at the location Xis given by (X, ¢), t€[0, T'], and the observed wave
amplitude at the same position and over the same time interval is denoted by v(X, t), let us define
an error E(jAt), jeZ, between these two functions by

M—j- M—j-
EGA) = 5 n(% ibi—ja) X )| [ 5 (X, i), (6.1)
' =1, =iy
where Jy =max{j,0}, j_= —min{;,0} and MAt=T.

The local minimum of E(jAf) closest to zero was determined, say at j = j,. The errors E(jAt)
were then interpolated by a quartic polynomial £(7), 7€ R, at the points 7 = (jo+1) At, |i] < 2.
A minimum of £, denoted inf{£}, was sought by Newton’s method, the iteration being started at
7 = joAt. (This procedure was successful in all cases.) This minimum value of £ gives essentially
a measure of the difference in shape between the functions  and v, whereas the value of 7 that
realizes the minimum is effectively a phase error and can be used to provide a measure of the
difference in speed of propagation of the two waveforms. Thus, 7 and » could have a very similar
‘shape’ but give a relatively large value for E(0) by virtue of only a small ‘phase’ error. So, in
making comparisons between theoretical and experimental data, it is useful to evaluate E(0),
inf{£} and the ‘phase’ error.
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The numerical solutions used for the comparisons to be described in §7 were obtained on a
Cyber 175 computer. With Af = 0.12005 and Ax = 0.15, as used in the computations, the
difference £(0) between an exact solitary-wave solution of the model equation and the computed
solution, under conditions comparable with those of the experiment, was about 0.1 %,.

7. EXPERIMENTAL RESULTS
7.1. Damping coefficient

A determination of the damping along the channel was made from the steady wavefield
established after the wavemaker had been working for a long time. Although this situation
greatly simplifies measurements of the wavefield, it adds the complication of our having to
identify the incident and reflected wave components. However, such a separation can be made
without too much difficulty if there are no nonlinear effects present and if the waves are mono-
chromatic. Indeed, for the same conditions as those used in the present experiments, Mahony &
Pritchard (1980) measured a lapse rate =17, of 0.38 x 10~2 at a wave amplitude of about 0.009.
Before the present study another measurement of the decay rate was made at an amplitude of
about 0.003 and this gave the same result as that found previously. Such a decay rate leads to a
value for # in (M*) of 0.014. (Recall that all the physical quantities are given in dimensionless
form. Note also that the rather small numerical value of # is merely a reflexion of the property
that the term 7, is larger than the terms 9,,, and 7, by a factor of order e-1.)

7.2. Two-dimensionality of the wavefield

The magnitude of the cross-channel variations of the wavefield were measured to see by how
much the assumption of two-dimensionality of the wave motions was violated. This measurement
was made by placing two transducers at different positions across the channel, but at the same
distance along the channel from the wavemaker, and the difference between the signals from
each of the transducers was formed.

The most important cross-channel structure was that of a transverse wave motion, an example
of which is given in figure 1. The waveform observed at the centre of the tank, at a distance 46.3d
from the paddle, is shown in figure 14, and the difference between the wave in the centre and
that at a distance 5.9 cm from the side of the tank is shown in figure 15. The transverse wave is
seen to have an amplitude of about 4 %, of that of the longitudinal wave and a frequency twice
that of the forcing frequency of the wavemaker. This is roughly the scale of the transverse motions
at each of the observation points, at all amplitude settings. By moving one transducer across the
tank relative to the other, it was also found to be the scale representative of the size of the cross-
channel variations. At the smaller wave amplitudes used in the experiments (e less than about
0.01) a transverse motion was also evident, but the voltage differences between the two trans-
ducers were so small that they were only comparable with the noise level and it was therefore
difficult to make any definitive statements about the frequency content of the transverse wave.
However, the relative size of the transverse waves was certainly no greater than at the larger
amplitudes. ‘

The structure of the cross-channel motions was evidently complicated, being forced by the
meniscus on the side walls or through the second harmonics of the longitudinal waves. We would
expect (see, for example, Madsen 1974) the transverse motions to consist mainly of a mixture of
wave modes of the form cos (mny/b), where y is the cross-channel coordinate, b is the width of
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the channel and m is a positive integer. Since waves at a frequency 2w, satisfy the dispersion
relation & = (ktanhk)? at a value of £ ~ 1.2043, corresponding to a wavelength of 15.65cm

here, it would appear that the modes most easily excited should have been those with m = 8 or 4.

Waves with m = 3 would have been able to radiate along the tank, whereas those with m = 4
would have been decaying modes.
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FIGURE 1. A tracing of the transducer voltage recorded at a distance 46.34 from the paddle. The scaling for the
ordinate has been made dimensionless; the frequency of the paddle was 0.6930 s (w, = 0.5401). (¢) The

wave profile at the centre of the channel. (5) The difference between a transducer at the centre and one
placed at a distance 5.9 cm from the side of the channel.
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Fioure 2. The boundary data k(t) used for the calculation at § = 5.5.

7.3. The main comparisons

The main results of this study are summarized in table 4 and illustrated in figures 2-14.
Several different kinds of tests have been made, as indicated in the table, but only a selection of
the results are shown graphically. The eight experiments described in the table are defined by
the parameter S, which ranged between 0.38 and 36. The ‘stations’ A, B, C are used to reference
the locations of the transducer relative to the one used for the determination of (), the actual
distances between the two transducers being given in the column headed x°. The wave amplitude
€ is taken to be sup {|4|}. The column headed —Inx/In¢, indicates the position of the station
expressed as a power of €, where ¢, = max{¢,62}. Henceforth we shall refer to the station at
which the boundary data k(¢) were measured as the ‘boundary station’.

The comparisons given in columns I-III are the differences E and E, as defined in §6. The
~ upper lefi-hand entry at each station is the difference £(0) and the entry below that is inf{£(r)}.
The entry to the right indicates the ‘phase error’ 7 at which the infimum of £ was realized, the
error being expressed as a percentage of the time taken for a wave of speed 1.0 to reach the
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Ficure 3. The experiment at § = 5.5 is compared with (M*) whena = 1, 8 = §, & = 0.014, ¥ = }. (¢) Com-
puted amplitudes as a function of x. (5) Temporal comparisons at stations A, B, C.
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station. It is taken to be positive when the computed speed exceeded the experimental value.
Column I shows the comparison between the experimental results and the wave amplitudes
predicted by (M*). The second column shows the same kind of comparison, but no dissipative
effects were included in the computations. For the results in the third column the nonlinear
corrections were not included but dissipation was retained in the theoretical model.

0.04

7(A)
° T

—0.04 i F ISR SR S § 1 I 1 ! L ! L ! I B |‘» L L Il ! ' : I I
0.04r

7(B)
>
—
=
=
T
T

-004 o . . oy .1 S S T T S T T S S TAUUNS S O S S|
0.041

7(C)
>
e
=

-—Q.! 4 ! 1 1 ! 1 1 1 1 1 L 1 1 1 T I 1 1 ! 1 L L 1 It | 1 | 1 L I ! H
00 0 100 200 300 400 500 600

t/At
FiGURE 4. The experiment at § = 5.5 is compared with the
inviscid version of (M*) (e =1, =%, 4 =0,y = }).

The final two columns of the table show comparisons between different mathematical models,
so only the difference £(0) is given. Thus, the penultimate column shows the difference between
the solutions with and without dissipative effects included and the last column gives an indi-
cation of the importance of the nonlinear term.

In the figures the unit used for the temporal axes is the time step At and that used for spatial
coordinates is Ax. The diamond-shaped symbols represent the experimental data, in their
discretized form, and the continuous curves are piecewise linear segments linking the computed
values of the wave amplitudes at the mesh points.

The graph shown in figure 2 is the discretized form of the function /4 used for the experiment
at § = 5.5. The various comparisons for this experiment are shown in figures 3-5. Figure 34
shows computed wave amplitudes as a function of x at four different times, and figure 35 gives
the comparisons between the nonlinear, dissipative version of (M*) and the experimental
results. As given in table 4, the relative differences £(0) between the two functions were approxi-
mately 11 9%, 119, and 219, at stations A, B, C respectively but, after allowances had been
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F1cure 6. The experiment at § = 0.95 is compared with (M¥)
whena =1, =%, 4 =0.014,y = }.
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made for small phase-speed corrections of about 0.2 %, these differences were reduced to about
8%, 8% and 12 9, respectively. The importance of including the dissipative term is indicated
by the results in figure 4, where the numerical solution is seen to differ markedly from the experi-
mental results (cf. columns IT and IV of table 4). On the other hand, the inclusion of the non-
linear term at this value of § is not so important, as shown in figure 5 (and see columns ITI, V

WA
YUV
AADA

0.03

7(A)
()

-003L . . .
0.03¢

VU
, A
| ki

-— 0,03 L L L L i ! Ll 1 ! 1 L ! !
0.03r

| AAAR
B ATAVAY

B — T — %00 300 400 500 600 700

A t/At
FicUrE 7. The experiment at § = 4.5 is compared with (M*)
whena=1,8=2 4= 0014,y = }.

7(B)

7(C)
(=4

Note that, under these conditions, namely § = 5.5, the nonlinearity had the effect of modifying
the waveform by about 179, at a ‘distance’ ¢4 from the boundary station, whereas the
dissipative effects had modified the waveform by 47 %, at the same distance along the channel.
The nonlinear effects seem to have brought about only a slight flattening of the wave troughs
and sharpening of the crests, a feature that can be seen by comparing figures 85 and 5.

An experiment for which the nonlinear effects were of only very minor importance is shown
in figure 6. In this experiment § = 0.95 and the nonlinear term affected the waveform by only
about 2 %,. The agreement between the theoretical prediction of (M*) and the observed wave-
form is not quite as good as for the results at § = 5.5, the main discrepancies apparently arising
at the crests and troughs of the waves. Similar comparisons are shown in figure 7 (for S = 4.5),
in figure 8 (§ = 11.8) and in figure 9 (for the case § = 18.1). The experiment at § = 11.8 showed
roughly the same kind of agreement as at the smaller values of § and this was confirmed by the
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quantitative comparisons. For the experiments at § = 4.5 and 5.5 the nonlinear term had had
only a small beneficial effect on the theoretical prediction of the observations but, at § = 11.8,
the inclusion of the nonlinear term provided a significantly better model than thelinear dissipative
theory (cf. columns I, III of the table). On the other hand, the inviscid model gave a very poor
representation of all these experiments. Thus, while there was some advantage to be gained from
retaining the nonlinear term under these conditions, it was far more important that the dissipa-
tive effects be taken into account.
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Ficure 10. The boundary data A(¢) used for the calculation at § = 26.3.
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The theoretical prediction of the experimental results at § = 18.1 was significantly worse than
in the earlier cases. Whereas for all the previous experiments the difference inf {£} was less than’
about 109, it was about 15 9, for the conditions at § = 18.1. One of the main reasons for the
poorer agreement at.§ = 18.1 is that the theoretical speed of the leading wave appears to have
been too large (see figure 9), with the result that the phase correction needed to minimize £(7)
was quite different from that found for the earlier experiments. The contribution from the non-
linear terms at § = 18.1, which was quite large, is indicated in column V of the table.

Two experiments at yetlarger amplitudes were made, one at S = 26.3 and the otherat§ = 35.9.
For the experiment at § = 26.3 the stations A, B, C were located much nearer the boundary
station than in the other experiments so that they would not lie beyond the (formal) range of
validity of the model equation. The form of the boundary data A(¢) for this experiment is given in
figure 10, and the computed structure of the wavefield along the channel at four times is shown in
figure 114. The comparisons between the numerical solutions and the observed waveforms are
shown in figures 115-13. As indicated in the table, the agreement between the theoretical pre-
dictions and the experiment was not very close and the reason for this is apparent from the
graphs. The experimental results indicate the presence of a substantial amount of second-
harmonic component which is not nearly so strongly evident in the theoretical solutions of
figure 115. (In retrospect, this property is also evident in the results shown in figure 9 (§ = 18.1),
and figure 8 (S = 11.8).) At station B the agreement is seemingly much better than at the other
stations, but the reason for this appears to be that the phase of the second harmonic is such that it
reinforces the trough and diminishes the crest of the observed waveform and so the agreement is
probably fortuitous.

The experiment at § = 35.9 gave similar kinds of comparisons (see figure 14) to those shown
for the experiment at §= 26.3.
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(a) Computed amplitudes as a function of x. (b)) Temporal comparisons.
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7.4. Assessment

The model appears to have given a fairly good description of the experiments at the smaller
values of S, the differences being about 8-10 %, To give more meaning to these comparisons it is
worth while to examine some of the sources of error. There are two kinds of error involved: one
arising from uncertainties in making the physical measurements and the other from not matching
accurately the assumptions on which the model is based. For the present experiments, un-
certainties in the physical measurements were not more than 2 9, but since quantitative esti-
mates of the other errors are not so easily made we shall attempt only a rough assessment of them.

T AMV AR

| i,f’VVVKWVVJV.\

T
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—0.15 1 i L L 1 Il 1

0.15-
= 5 :
= 0 5
= ° v \/ \/ \/
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F1cure 14. The experiment at § = 35.9 is compared with (M*)
wheno = 1,8 =%, 4 = 0.014,y = }.

The non-uniformity of the waves across the channel (cf. §7.2) was of the order of 4 or 5 %, of the
wave amplitude. This feature could influence the results both through the inaccuracy of repre-
senting the initial data /(¢) and through the error in making the comparisons at each of the
stations A, B, C. In addition, there are uncertainties in the representation of the dissipative
effects and deficiencies arising from the use of a one-dimensional model. Thus it does not seem as
though we could expect closer agreement than the 8-10 %, found at the smaller values of S.

However, as § was increased, both the quantitative and the qualitative agreement between
the experiments and the theory deteriorated, and it is of interest to ascertain why this should
have been so. There appeared to be three possible causes for the discrepancy.

(i) The dissipative effects were poorly modelled.

51 Vol. go2. A
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(ii) The presence of a non-negligible transverse-wave component.

(iii) The dispersion relation w = (k tanh k)t was not very closely approximated by (M*) for
wavenumbers near k;, where £, is the wavenumber corresponding to 2w,. Thus, although the
phase speeds of waves with wavenumbers near £, were closely approximated, the phase speeds of
the shorter wavelengths evident in the experimental results were inaccurately represented by the
model, and this feature could account for some of the disparities.

Without developing new theory or undertaking new experiments, it is not easy to account for
(i) and (ii). We have, however, tried to make an appraisal of our modelling of the dissipation
(see §7.5) and it is our view that this was not the main source for the discrepancies. It is, on the
other hand, relatively straightforward to test the importance of (iii) (see §7.6), and the tests
suggest that this was a major source of weakness of the model with regard to the present experi-
ments. A discussion of (ii) has been given in §7.2.

i i ]
0 100 200
x

Froure 15. Computed amplitudes of wave crests as a function of distance from the boundary station for linear
models (f = 0), with boundary data A(t) = 7, sin w,t. Time ¢ = 172.8. O, Inviscid model (v = 0, gz = 0);
@, v=0p=001; A, v=024x10"% px = 0.11x 10-2 The slopes of the straight lines are — (v+ ukd).
The computations were made with Az = Ax = 0.15.

7.5. Modelling the dissipation

The comparisons described in §7.3 indicate that the inclusion of dissipation is crucial if the
model is to give a reasonable description of the experimental results. Therefore, in view of the
discussion of §2.3, it seemed propitious to examine the sensitivity of the theory to different ways
of modelling the dissipative effects.

In the comparisons of §7.3 the theoretical solutions gave a reasonably good account of the
experimental results at small values of §, but at larger values of § the agreement was not so good.
A possible explanation of this is that wavenumbers different from %, were being dissipated at an
incorrect rate and, in particular, the harmonics were likely to have been considerably over-
damped because the dissipation was taken to be proportional to k2. This would certainly be the
case if all the damping occurred in the boundary layers (cf. equation (2.5)). To test the sensitivity
of the model to the way the dissipative effects were represented we have examined the con-
sequences of using some alternative models for the damping. For this purpose we shall work
from the Ansatz that the entire damping at wavenumber £ is proportional to |k}, as suggested
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by the boundary-layer theory, with the constant of proportionality, p,, chosen to match the
experimental decay rate at k£ = k,. However it appears, at present, to be rather complicated to
implement a numerical scheme to solve the initial- and boundary-value problem when the
model equation includes the pseudo-differential operator whose symbol is |£|t. Thus, for the
purposes of this study, we have chosen to interpolate the function p,|k|t by the polynomial
v+ pk?, The interpolant used in §7.3, to be referred to as the (0, %) interpolant, matched the
magnitude of p, |k|t at k¥ = 0 and at k = k. But since this interpolant will dissipate waves with

o w/\w/\v/\wf\vfwa\uf\ AL

1 Il L L 1 1 Il 1

0 500 1000 1500
x/Ax '
Ficure 16. Computed wavefields at time ¢ = 172.8 for nonlinear modcls (B = %) with boundary data A(¢)
= 0.25sin wyt. «+++, ¥ = 0, 5 = 0.014 ((0, k,) interpolation of py|k|}); ——, v = 0.340x 10-%, 1 = 0.168

x 10~2 ((ky, ;) interpolation). The computations were made with At = Ax = 0.15.

wavenumbers £ > k, much faster than implied by p, ||}, we have also considered (k,k,)-
interpolation of pg |k| where £, is the wavenumber corresponding to the frequency 2w,. This was
done to provide a different representation of the damping of the wavemodes at the frequency
2w, evident in the experimental results (for example, see figure 115). (We have, incidentally,
also examined the consequences of using Hermite interpolation of p, |£|¢ by the function v + pk?
at k = k;; i.e. the magnitude and derivative of the functions were matched at ky. But since the
results were similar to those for the (k, £, )-interpolation we shall not describe them here.) Note
that the terms v + k2 in the dispersion relation correspond to the terms vy — 7, in the differential
equation. '

A series of numerical experiments were made with boundary data of the form A(t) = 7,sin w,t.
To check that the dissipative terms had been correctly coded, a preliminary test was made, with
the linear model (8 = 0) for which the decay rate is known theoretically. To estimate the decay
rate along the channel from the computed solutions, the amplitudes of the wave crests were
found at a given time (¢ = 172.8) and were plotted as a function of their distance from the
boundary station. This graph (figure 15) shows that, except for a few crests near the front of the
wavetrain, the amplitudes of the crests decreased at roughly the rate expected from the dispersion
relation and that the two forms of dissipation gave similar results. For comparison, we have also
included in the graph the results of the same experiment with no dissipative effects (i.e. v = 0,
n=0).

However, with g = 3, the computed solutions differed significantly under the various repre-
sentations of the dissipation, as illustrated in figure 16. This graph shows the computed wave-
fields, for 7, = 0.25, at a time ¢ = 172.8 corresponding roughly to the duration of a laboratory
experiment. The comparison shown in this graph is that between the solutions obtained with the

(0, ko)-interpolation of p, |£|} (dotted lmc) and with the (k,, k,)-interpolation of p, |£|¥ (full line).
51-2


http://rsta.royalsocietypublishing.org/

Downloaded from rsta.royalsocietypublishing.org

500 J.L.BONA, W.G. PRITCHARD AND L.R. SCOTT

The substantial differences between these two solutions suggest that it could be very important
to model the dissipative effects accurately.

To quantify the differences between these solutions we have evaluated the quantity &=
SN o |71 (jAx, £) —55(jAx, 8)|Ax/ g |7, (jAx, £)| Ax, where 7, 7, are the functions being com-
pared. Thus, for the comparison in figure 16, the difference & = 0.313. A more complete list
of comparisons, at various values of 7, and at various times, is given in table 5. At small values of
7)o the differences were not too large, but with 5, = 0.1 the differences had risen to about 10 9,.

The solutions given in figure 16 suggest that the form of dissipation used for the comparisons

_J of §7.3 probably dampened the larger wavenumbers too rapidly, which could account for the
S
@) E TABLE 5. VALUES OF & WHEN (0, k,) INTERPOLATION OF po|k|? was coMPARED
- 5 wiTH (kg, k,) INTERPOLATION OF py|k|t, FOR A(f) = 7, sin wyt
=
T @) The computations were made with At = Ax = 0.15.
= .
o |time 57.6 115.2 172.8

0.005 0.034 0.039 0.041

0.050 0.048 0.068 0.078

0.100 0.065 0.098 0.119

0.250 0.136 0.248 0.313

PHILOSOPHICAL
TRANSACTIONS
OF

0.2r &

3 s . 8 8 3 8 $ & &
. P :° :° ° oo o [x3 o0 °o °¢
TTTVVWY R YRR W
-0-2 1 1 1 1 1 1 1 1 1 1 1 I l‘ 1 1 1 i 1 1 1 1 1 1 1 1 1 1 1 I 1 1 1 1 1 ] 1 1 1 i}
0.2r
¢ NAVAVAVAVAVAVAVAVAVAVAVA
i 3
S E -0.2 L 1 i3 1 1 1 1 1 i 1 1 1 I L 1 ] 3 1 1 i 1 1 1 1 i 1 1 1 1 1 g 1 1 1 1 ] i i ]
m R 0-2'
NS & &8 & & &
=2 f\f\‘a/\ﬁﬁﬁﬂ/\
w»v O S 3 3 5 3 3 3
b ¢ NAVAVAVAVAVAVAVAVAVAVA
55 3 o 8 ‘y o
£ B
mu (. _0¢2 1 i 1 I 1 1 1 k] 1 1 i L 1 i 1L i 1 1 1 1 i 1 1 1 1 1 1 i 13 i i 1 1 1 i i ‘ i
8< 0 0 100 200 300 400 500 600 700
=} t/At '
E§ Ficure 17. The experiment at § = 26.3 is compared with (Mt) (see §7.6)
O = whena =1, =4,v = 0.340x 102, & = 0.168x 10-3, v = }
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theoretical solutions not yielding the shorter wavelength components apparent in the experi-
mental results. Such a possibility was checked, for the experiment at § = 26.3, by using the
(Ko, ky)-interpolation of p, |£|¥ to model the dissipative effects. A graph of the comparison is given
in figure 17, the error E(0) being 0.386, 0.283, 0.378 at the stations A, B, G respectively. These
errors could be reduced to 0.368, 0.283, 0.363 with phase corrections of 0.84 %, 0.07 %, and
0.90 %, at the respective stations. The agreement is slightly worse here than in §7.3. At stations
A, C the amplitudes at the crests of the computed solutions were much smaller than those
observed experimentally, whereas at statlon B the computed amplitudes of the crests were too
large. Butsimilar features to this were als§ evident in the solutions with no damping, i.e.» = g = 0
(see figure 12), and forv = 0, x = 0.014 (see figure 115), which suggested to us that the inaccurate
model for the damping of the larger wavenumbers was probably not the main source of these
discrepancies.

2r (o)
w 1
0
() /
1.2F 4
/S A
o _ /

I
0.8 |
2

I

|

|

|

|

W, % I

| |

i |

0.4L4 L ] | 1
05k, . 10 ky 15
k

FIcure 18. Graphs of the linear dispersion relations for various models. (a) — — -, Shallow-water model, v = k;
, ‘exact’ relatxon, w = (ktanh k) ;- ---- , model (M), 0 = k/ (l+ik") ----- - (KdV), v = k(l k%),

(b) Magnified version of (¢): ===, v = k; ——, © = (k tanh bE; - .=, 0 = 0.9898k/(1+ 0.1325k%);
-------- sw = (14 3R); =, & = (1= ).
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7.6. The approximation to the dispersion relation

First we examine the dispersion relations for the various models. These are shown graphically
in figure 18 where the shallow-water model (o = £) and (M) (as well as (KdV)) are compared
with the ‘exact’ relation & = (ktanhk)t. By construction, these relations are all close at small
values of k; at k£ = 0.5 it is evident that the shallow-water approximation is a poor model and at
k = 1 all three models give a poor approximation to w = (ktanh£)t.

However, for the wavenumbers arising in our experiments, the equation

Ne+ g+ B0y + VI = Wgg = Vgat = O (7.1) (Mt)

can be used to provide a better interpolation of the ‘exact’ dispersion relation than that afforded
by (M). This is achieved through a suitable choice of the parameters ¢, y. Since the dominant
wavenumbers appear to have been those corresponding to the frequencies w, and 2wy, we have
chosen a, ¥ so that the phase speeds for the linear form of (M) (i.e. # = 0) coincided with those
for the ‘exact’ theory at the wavenumbers &, and k,. However, the displacement effects of the
boundary layer lead not only to a damping of the waves but also to a correction in the phase
speed of a wavemode (cf. equation (2.5)). Therefore, taking the boundary-layer correction to
the dispersion relation to be of the form suggested by the theory of Kakutani & Matsuuchi (1975),
we have chosen to interpolate the dispersion relation

= (ktanh k)t — py (=1 +i) [k},

with p, taken to be the empirical constant used for the comparisons in §7.3.

Under the conditions of the present experiments this interpolation gives « = 0.9898,
¥ = 0.1325, for which values the real part of the dispersion relation for (Mt) is shown in
figure 185, together with that for some of the other models. The theoretical solutions that result
from the use of (M) for the experiment at § = 26.3 are shown in figure 19. The spatial form of
the wavetrain, which is given in figure 194, shows a number of qualitative differences from that
obtained with (M*) (cf. figure 114), and the comparison between (M1) and the experimental
results is given in figure 194. This comparison also shows a qualitative improvement in the
prediction of the experimental results over the comparisons given in figures 114 and 17. The
quantitative comparisons for (M1), which gave differences for this experiment of 14 %, 16 %,
and 18 %, at the stations A, B, C respectively, are summarized in table 6. Indeed, (M) represents
all the experimental results to within about 8 %, except for those for § = 26.3 and § = 35.9.

A graph of the comparison at § = 35.9 is given in figure 20. The leading wave at each station
is represented very well by the model (cf. the results of figure 14 for (M*), where this was not so),
but the subsequent oscillations were modelled less accurately. To illustrate further the significant
improvement obtained through the use of the form (Mt) to describe the experimental results,
additional comparisons made with the model are given in figures 21-25. Figure 21 shows the
comparison at § = 0.95 (cf. figure 6). The comparison at § = 5.5 is given in figure 22 (cf.
figure 35 for (M*)), and the comparison at § = 18.1 is given in figure 23. The influence of the
different representations of dissipation that we have considered are shown in figures 24 and 25,
for the experiment at § = 26.3. The theoretical solution shown in figure 24 is that for (M)
(a = 0.9898, y = 0.1325) with no dissipation, i.e. » = 0, # = 0, and the one given in figure 25
has v = 0, 4 = 0.014 (cf. figures 115, 17 and 195).
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Ficure 19. The experiment at § = 26.3 is compared with (M}) when o = 0.9898, f =% v=0340x10"?
4 = 0.168 x 102, y = 0.1325. (s) Computed amplitudes as a function of . (6) Temporal comparisons.
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Thus, it would appear that some of the major discrepancies between the predictions of the
model and the experimental results originated in the poor theoretical representation of the phase
speeds of some of the larger wavenumbers arising in the experiments.

TABLE 6. THE COMPARISONS BETWEEN THE EXPERIMENTAL RESULTS AND (M1) wiTH
o = 09898, f# =%, v =0340x10"2 u = 0.168x 102, y = 0.1325

(The scheme is the same as for column I in table 4.)

station | § - 0.38 0.95 4.5 5.6
A ‘ — 0.098 0.117 0.082
: —_ —_ 0.098 —0.03 0.091 0.24 0.076 0.12
B 0.225 ] 0.092 0.143 0.063
0.064 0.46 0.090 —-0.05 0.088 0.20 0.059 0.05
C 0.326 0.114 0.244 0.103
. {0.061 ;0’41 0.103 0.07 0.100 0.28 ) 0.069 0.11
station | § 11.8 18.1 26.3 35.9
A 0.133 0.075 0.149 0.313
0.077 0.36 0.076 -—0.03 0.141 0.38 0.192 0.66
B 0.157 0.091 0.156 0.514
0.104 0.26 0.048 - 0.17 0.156 0.05 0.161 1.01
c 0.367 . 0.107 0.194 0.746
0.090 0.47 0.077 0.11 0.177 -0.21 0.221 1.07
8. REsuME

The theoretical model predicted the experimental results, to as good an accuracy as could be
expected, for the experiments made at values of § ranging up to 11.8. For these five experiments
it was found that the inclusion of a dissipative term was much more important than the inclusion
of the nonlinear term, although the inclusion of the nonlinear term was undoubtedly beneficial
in describing the observations.

At larger values of § there were features of the experiments that were not predicted by the
model. These features appear mainly to have been associated with harmonics (generated through
nonlinear properties of the fundamental wavefield) having wavenumbers too large to be well
represented by the small-wavenumber model. But by introducing a modification to the basic
model that represented more accurately the phase speed of these harmonics, the description of
the experimental results was significantly improved. This improvement suggests that a modifi-
cation of the nonlinear effects, to allow a better representation of their influence at the larger
wavenumbers, might also be helpful. Thus, in short, we feel that the original model would provide
a good description of experiments in which the dominant wavenumber is much smaller than that
used here, over a fairly wide range of values of the parameter S.
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APPENDIX A. DEFICIENGCIES IN AN APPROXIMATE PROCEDURE
BASED ON THE PURE INITIAL-VALUE PROBLEM

We wish to solve the pure initial-value problem
| e+, +%’77}z_ Yot =0, x€R, (M bis)

with the initial condition y(x, 0) = g(x). However, the initial datum g, to be determined empiric-
ally, is not easily obtained. Instead, a measurement of data %(0,2) = g(¢), ¢ > 0, is made and, to
recover the intended problem, the function (¢) is transformed to an ‘equivalent’ spatial repre-
sentation g(x) by the leading-order approximation #;+7%, = 0 to (M). This transformation
generates a small error, of order ¢, in the representation g(x) of the initial data g(x), which would
seem to be unimportant but, in the present example, is equivalent to the introduction of a forcing
term on the right-hand side of (M) of size comparable with that of the nonlinear and the dis-
persive terms.

Toillustrate the kinds of error that can arise in a practical case, let us consider the solitary-wave
solution of (M), namely

9(x,1) = gosech?{[37,/(4+ 27,)]} [x +x0— (1 4370) 21}, ' '(A 1)

where 7, is the (maximum) wave amplitude and x, is a constant. Suppose that the measured
data g(t) are given by
&(t) = mosech?{[3no/(4+296) 1 [%o— (1 +370) 1]},

then, by choosing x, large enough, the solution to the initial- and boundary-value problem for
(M) with
7(%,0) =0, 9(0,¢) = 4(2)

(taking 9(0,0)/7, = 0.1 x 10-%), is a close approximation to (A1) for x,# > 0 (cf. §3, table 1).
If 5(¢) is now transformed to an ‘equivalent’ spatial form, it follows that

&(x) = nosech?{[3no/ (4 + 29g)]¥ [xo + (1 +37,) ]},

from which we see that g(x) differs from the ‘exact’ form of g (the solution (A1) at time ¢ = 0)
in both its shape and phase, the phase difference between g(x) and #(x) being

xy = $no%o/ (1 +49,)-

Notwithstanding the phase error, let us, for the time being, investigate the importance of the
‘shape’ error in g by using g(x —x,) as the initial data for (M).

Thus, using a scheme similar to that described in §3 (which can also be analysed similarly),
we have solved numerically the pure initial-value problem (M) with 5(x,0) = Z(x—x,), which
solution we denote by 7(x, ), and have compared 7 with the ‘exact’ solution (A1).

The kinds of error that can arise in practice are shown in figure A1. Here the wave amplitude
79 = 0.25 was chosen to correspond approximately to the largest amplitudes used in the labora-
tory experiments and the integration was carried on to about the same time as that occurring
in the experiments. In figure A1 the dotted line represents the function 4, and the full line
represents the solitary-wave solution. Let

N N
&= 3 |n(jan, ) ~1i(jx, 0|8 3. [n(jinn,)|ax
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measure the difference between 4 and the ‘exact’ solution. The initial difference between §
and g was approximately 0.111. At time ¢ = 32.0 the approximate solution % had developed a
distinct oscillatory tail, and the difference & had increased to 0.254. This difference then
continued to increase with time, roughly linearly, taking values of 0.561 at ¢ = 96.0 and 0.898
att = 192.0. (The error & in integrating numerically a solitary wave of amplitude 0.25 under the
conditions of this experiment was less than 0.55 x 10-3 at ¢ = 192.0.) The figure shows how the
tail developed by 7 gradually separated from the leading wave. The speed of the leading crest of

5-"/"-\& 192

4]\ 160

— J]A‘L 96

A ' 64

i .
0.2} v

7 0_ \ . , time=0

1 ] I |
0 : 800 1600
oL | x/Ax
Ficure A 1. The solitary-wave solution of (M) (full line) is compared with the solution to (M) with the initial
data 7(x, 0) = g(x—=x,) (dotted lines). The amplitude 75, = 0.25; the computations were made with
At = Ax = 0.16. -~ ) , v ‘ :

the oscillatory tail was approximately 0.9719 at ¢ = 192.0. On the other hand, the leading wave
of 7j appeared to be evolving towards a solitary wave of the form (A1) with an amplitude of
approximately 0.2139, as determined from a fourth-order interpolation of the discretized
solution. For example, the speed of this wave differed from a solitary-wave solution (A1) of the
same amplitude by less than 0.28 x 10—¢ at ¢ = 192.0, and the difference & between the two
waveforms was less than 0.27 x 10-3. (For this latter comparison the crest of the solitary-wave
profile was chosen to coincide with that of the leading wave of 7, and the domain for the com-
parison was terminated at a distance a from the crest, where @ was chosen so that the solitary
waveform had decayed to 0.1 x 10~ of its maximum amplitude.)

Similar results were obtained with 3, = 0.1, except that the initial error & at ¢ = 0 was 0.048
and this degraded to 0.095 at¢ = 96.0 and 0.155 at ¢ = 192.0. At ¢ = 192.0 the amplitude of the
leading wave of §j was 0.0971, but the wave was still undergoing significant modifications.

It should be noted that the above comparisons underestimate considerably the actual errors
arising with this method because we have removed the initial phase error induced by the
approximate transformation of the data. (For example, with 7, = 0.1 and x, = 15.44 the error &
between g(x) and g(x) was 0.197; cf. the difference of only 0.048 between g(x) and Z(x —x,).)
With more general data it would not be easy to eliminate this initial phase error.
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