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We consider a viscous incompressible fluid flow driven between two parallel plates
by a constant pressure gradient. The flow is at a finite Reynolds number, with an
O(1) disturbance in the form of a travelling wave. A phase equation approach is
used to discuss the evolution of slowly varying fully nonlinear two-dimensional wave-
trains. We consider uniform wavetrains in detail, showing that the development of
a wavenumber perturbation is governed by the Burgers equation in most cases. The
wavenumber perturbation theory, constructed by using the phase equation approach
for a uniform wavetrain, is shown to be distinct from an amplitude perturbation
expansion about the periodic flow. In fact, we show that the amplitude equation
contains only linear terms and is simply the heat equation. We review, briefly, the
well-known dynamics of the Burgers equation, which imply that both shock struc-
tures and finite-time singularities of the wavenumber perturbation can occur with
respect to the slow scales. Numerical computations have been performed to iden-
tify areas of the {wavenumber, Reynolds number, energy} neutral surface for which
each of these possibilities can occur. We note that the evolution equations will break
down under certain circumstances, in particular for a weakly nonlinear secondary
flow. Finally, we extend the theory to three dimensions and discuss the limit of a
weak spanwise dependence for uniform wavetrains, showing that two functions are
required to describe the evolution. These unknowns are a phase and a pressure func-
tion which satisfy a pair of linearly coupled partial differential equations. The results
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2414 R. E. Hewitt and P. Hall

obtained from applying the same analysis to the fully three-dimensional problem are
included as an appendix.

Keywords: parallel shear flow; nonlinear stability; phase equation methods

1. Introduction

Fully nonlinear travelling wave solutions in plane Poiseuille flow (PPF) have been
discussed by many authors in recent years (Zahn et al. 1974; Herbert 1976; Pugh
& Saffman 1988), with emphasis placed upon the secondary instability problem.
Instability of the finite-amplitude two-dimensional periodic flow to three-dimensional
infinitesimal disturbances has been put forward traditionally as an explanation of
transition. Orszag & Patera (1983) have also suggested that, even at Reynolds num-
bers below the subcritical minimum for nonlinear two-dimensional solutions, the
time-scale for ultimate decay of the disturbance is sufficiently long for a small three-
dimensional perturbation to grow strongly.

Subsequent work on superharmonic instability by Pugh & Saffman (1988) has
shown that a more complex structure is to be expected than a simple stability tran-
sition at the Reynolds number limit point of the neutral surface. They show that
parametrization of the problem is important and that bifurcations to quasi-periodic
flows exist at points on the upper branch of the neutral surface, leaving open the
possibility of such finite-amplitude solutions existing at a Reynolds number lower
than the subcritical minimum for the periodic flow.

It should be noted that other approaches have been discussed that do not rely
on the existence of finite-amplitude two-dimensional travelling waves. Although the
possibility of resonant growth caused by linear mechanisms has been recognized for
some time, it is only through recent work (Gustavsson 1981, 1991; Gustavsson &
Hultgren 1980; Butler & Farrell 1992; Trefethen et al. 1992) concerning the initial
value approach that the large amplification involved in three-dimensional problems
has been revealed. The term ‘bypass’ has been attached to these methods since they
do not follow the more traditional idea of transition arising from two-dimensional
Tollmien—Schlichting waves with three-dimensional effects appearing only at a sec-
ondary instability stage.

The predictions of a linear stability analysis applied to plane Poiseuille flow have
been confirmed experimentally by Nishioka et al. (1975). The experiments of Nishioka
et al. followed similar discussions of flows in rectangular channels (see, for example,
Kao & Park 1970; Davies & White 1928), however, as shown by Davis & White, the
aspect ratio can have a significant effect on the critical Reynolds numbers obtained.
By using a larger width-to-depth ratio (27.4 was used, whereas Kao & Park used a
ratio of 8), together with reducing background noise to very low levels, Nishioka et al.
managed to obtain good agreement between experimental data and the theoretically
predicted critical Reynolds number of approximately 6000. In fact, Nishioka et al.
note that it was possible to maintain a laminar flow in the test section for Reynolds
numbers of up to 8000; however, this must obviously be interpreted in terms of the
length of the channel. If a larger channel were used in the experiments, then these
growing modes would eventually attain an amplitude above the threshold required
to trigger transition.

Phil. Trans. R. Soc. Lond. A (1998)


http://rsta.royalsocietypublishing.org/

'y
fA \
o \

L A

A

THE ROYAL
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

A

‘/‘/\\ \
/A '\

r

A

P

THE ROYAL
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org

Evolution of finite-amplitude wavetrains in plane channel flow 2415

All the experiments concerning plane Poiseuille flow confirm its subcritical nature,
with transition from a laminar flow, in a sufficiently ‘noisy’ environment, being found
at much lower Reynolds numbers than are predicted by a linear stability analysis
(Alavyoon et al. (1986) give a value of 1100, based on centreline velocity and half-
channel width). As noted above, the subcritical transition from a laminar state has
been discussed theoretically both in terms of the secondary instability problem for
nonlinear two-dimensional waves and for bypass mechanisms, which avoid the pri-
mary instability.

Returning to the experiments of Nishioka et al., which introduced an artificial dis-
turbance via a vibrating ribbon technique into an otherwise relatively noise-free flow,
the growth of a two-dimensional instability wave to a threshold amplitude was noted
before transition. In a later investigation, Kozlov & Ramazanov (1984) used a sim-
ilar experimental set-up to investigate the effects of three-dimensional disturbances
on the two-dimensional flow. They observed that when the two-dimensional wave
had attained an amplitude above some threshold value it went through a breakdown
process that involved three-dimensional structures referred to as A-vortices. Earlier,
Klebanoff et al. (1962) also discussed this process in the context of three-dimensional
disturbances to a Tollmien—Schlichting wave field in a flat-plate boundary layer.

In this discussion we return to the finite-amplitude two-dimensional travelling
wave solutions described at the beginning of this section, and subsequently develop
an evolution equation for a phase instability of the O(1) flow. Since these nonlinear
solutions are used frequently in some areas of both theory and computation, it seems
sensible to try and discover something of their stability and evolution. We show, in
fact, that uniform wavetrains will not be observed under certain classes of initial con-
dition as they are susceptible to slow scale effects, with the wavenumber developing
both singularities and shock structures after a finite time in the slow scale.

The method we use to determine the evolution equation is based upon the phase
equation technique applied by numerous authors to Bénard convection problems with
O(1) amplitudes (for example, Newell et al. 1993). These same methods have been
applied to wave problems by Howard & Kopell (1977), Whitham (1974), subsequently
applied explicitly to the Ginzburg-Landau equation by Bernoff (1988) and used in
an investigation of boundary layer instability theory by Hall (1995).

A detailed discussion of the phase equation method is given by Hall (1995) and
Bernoff (1988), and is not repeated here. The essential idea is that we have a finite-
amplitude wavetrain solution, which is locally periodic in space and time, allowing
wavenumber and frequency to be functions varying on appropriate slow scales. The
resulting equations of motion can then be rewritten in terms of the new scales and a
phase function that is related to the wavenumber and frequency, through which it also
satisfies a conservation equation. An expansion in terms of the slow-scale parameter
will now yield a leading-order system that is a nonlinear eigenvalue problem. This
relationship determines the local frequency of the wavetrain as a function of local
wavenumber, Reynolds number (and indirectly amplitude), yielding both supercrit-
ical and subcritical equilibria for PPF. The next order problem will then provide a
linear inhomogeneous system that determines the frequency correction term through
a solvability condition; this technique also allows for continuation to higher orders.
Now, since the wavetrain evolves according to the phase-conservation equation, we
can, by expanding appropriately, give a slow-scale asymptotic approximation to the
evolution equation.

Phil. Trans. R. Soc. Lond. A (1998)
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2416 R. E. Hewitt and P. Hall

In §2 of this discussion, the above technique is applied explicitly to the finite
Reynolds number two-dimensional PPF problem. In §2a we discuss the implica-
tions of the phase equation theory when applied to the stability of a uniform two-
dimensional wavetrain. We show that the stability of a small wavenumber perturba-
tion is governed by the Burgers equation,

A+ AAC = :EACQ (1.1)

for O(1) problems that correspond to distinct points on either the upper or lower
branch of the neutral surface and away from the linear neutral curve. In §3 we
discuss the stability of the O(1) flow to an amplitude perturbation, showing that,
for these length-scales, nonlinear terms are not introduced and that the amplitude
equation is simply the heat transfer equation. Section 4 provides a short description of
the numerical methods involved in the stability calculations, presenting results that
are consistent with those of other authors (Herbert 1976; Pugh & Saffman 1988).
Computational results, which show the behaviour of the viscous diffusion term from
the Burgers equation, are presented for differing leading-order problems. Section 5
returns to the analysis of a uniform wavetrain and briefly discusses how the theory
breaks down for weakly nonlinear secondary flow solutions. In §6 we redevelop the
phase equation theory for a three-dimensional problem and consider the stability of
wavenumber perturbations in the limit of a weak spanwise dependence. Finally, in
§7 we discuss the implications and future extensions of the work.

2. Formulation of the phase equation approach

We wish to consider a finite-amplitude solution to the plane Poiseuille flow (PPF)
problem, in the form of a travelling wave, then allow for a slow modulation on the
new scales,

X =06x and T =6t. (2.1)

We now use the methods presented in Howard & Kopell (1977), Bernoff (1988),
and applied to asymptotic suction boundary layer flow by Hall (1995). This analysis
follows closely the finite Reynolds number case of Hall (1995), except for a few
differences associated with a pressure eigenfunction term (discussed later). We first
introduce a phase function, ©(X,T) = 60(x,t), which allows a definition of the local
frequency and wavenumber as

00 00
== =_-= 2.2
T oax o1’ (22)
where o = «(X,T) and 2 = 2(X,T) are allowed to vary on the slow scales. Thus
the partial derivatives transform as

0 0 0 0 0 0
and a conservation of phase condition must be satisfied,
oo 012
9T + X 0. (2.4)

We can now develop a perturbation scheme about the fully nonlinear leading-order
solution by introducing a slow scale expansion of the stream function,

b=+ 61+, (2.5)

Phil. Trans. R. Soc. Lond. A (1998)
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Evolution of finite-amplitude wavetrains in plane channel flow 2417

which forces a similar expansion for the frequency,
=020+ +---. (26)

Here 1&0 =W 4 1), with ¥ =y — %yS the basic flow potential, plus a leading-order
spatially periodic flow. We shall use the vorticity equation formulation to describe
the flow,

V) O(Vy) 1y
— V™Y =0, 2.7
ot * O(z,y) Re ¥ (27)
with a Reynolds number, Re, defined as U*h/v, where U* is the centerline velocity,
2h the plate separation and v the kinematic viscosity. Thus at leading order, using

the above expansions, we obtain
— 020V gy + atboy V3hog — atdos V2o, — (1/Re) Vi = 0, (2.8)
with subscripts {6, v, ...} denoting the respective derivatives, where it is unambigu-
ous to do so, and
- 02 02
Vi=dl - + —. 2.9
“ 902 T a2 (29)
The boundary conditions are simply impermeability and no-slip at the parallel
boundaries. In terms of the stream function (at this order) this gives

dop = oy =0 aty=+1. (2.10)

Similar situations have been discussed previously by Herbert (1976) and Pugh &

Saffman (1988), and this nonlinear eigenvalue problem can be solved by using the
same numerical techniques. Here we have an eigenrelation

'QO = .Qo(Oé,RE), (211)

which defines a ‘neutral surface’ in {«, Re, amplitude} parameter space. A schematic
representation of the neutral surface is shown in figure 1, in which £ denotes some
energy measure of the two-dimensional wave. We shall return to the problem of
solving (2.8) numerically in §4 a, where we shall present some cross-sections of the
form illustrated in figure 1.

Now at next order, after some rearrangement, we obtain

992 OV 1)y aa(iﬁm 200060 + os) (1o, V24o)
da O 2(0,y) (e, y)

L{th} = |20(2000600 +Dose) +

1 A - ao A 0 PN
(40 oga + 402 P0s00 + 2V %00) | e + 2,V 20p,  (2.12)

Re 0X

with boundary conditions 91, = ¢19 = 0 at y = +1. To obtain the above form,
(2.12), we have introduced the operator L defined as

Ao O A ao 0 aon O " 2o O aon O 1=
= =00V + oo, Ve + av%oe@ - awo(;VQa—y —aVoy 55 — -V,
(2.13)
and the 9/9T term has been replaced by using the conservation of phase as
0 0 Jda 0
— = —— 2+ 6+ ) == 2.14
o~ aa 5% 5, (2.14)

Phil. Trans. R. Soc. Lond. A (1998)
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2418 R. E. Hewitt and P. Hall

Linear neutral
curve

Re~5772

Increasing O

Figure 1. A schematic representation of the neutral surface.

‘We now consider the mean flow, which from the Navier—Stokes equation is governed
by

1 32’&00 > 8ué°) (c) 8u0n 8(]_1
— = n— . 2.15
Re oy° ;UO oy Yo, ) T ax (2.15)
Here we have expanded the velocity field and pressure as
HZQO(X7T797:U)+621(X7T797y)+ 3 (216)
b= [GX + Q—l(X7 T)](sil + [p0<X7 T7 973/) + q0<X7 T)] Ty (217)
with
g = (U,0)" +u(X,T.0,y), uo = (u0,v00)", (2.18)
voo = 0 from continuity, and
Uy = U + Z{u el’ﬂ@ + u(C) in@}’ Uy, = (u0n7 UOn)T' (219)

n=1

In the above expansions, we have used U = 1 —y? to denote the non-dimensionalized
basic flow, G = —2/Re is the basic driving pressure gradient and the superscript
‘(¢)’ denotes a complex conjugation. At next order we obtain

iazﬂqo _ 8p00 8(20 Buoo UauOo + & 8(7
Re 0y2 0X Oda Oa 0X By
u©) ou (c) au(c) o
Uon Uin ﬂ
+n_zoo <u0" Ty T Ty >+5‘X’ (2:20)

Phil. Trans. R. Soc. Lond. A (1998)
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Evolution of finite-amplitude wavetrains in plane channel flow 2419

where pgg is introduced from the expansion

po=poo+ Y _{pone™ +pli)e "}, (2.21)

n=1

and, from the O(6°) y momentum equation, satisfies

Ipoo = avonv((]c)
—_— = —. 2.22
o T2 0 .
In (2.20) we have also introduced
Uy = Uy + Z{Hlnemg +2§(;L)e_in6}a Uy, = (Uin, v1a) ", (2.23)
n=1

and the summation terms in (2.20) and (2.22) are performed with negative subscripts
denoting a complex conjugation.
The equation of continuity at this order, O(6), is
8u1 aUO 81)1

G5t ax T oy = (2.24)

which, when considering the mean-flow terms only, reduces to

Jdu1g o Ougp
oy 90X’
a first-order equation for the mean-flow correction to v, required to satisfy the imper-

meability conditions at both walls. This difficulty was anticipated earlier and is
resolved by the introduction of a further, slow scale-dependent, pressure expansion

Q—1<X7T)671 +q0(X7T) o (226)

producing the extra term dg_;/0X in (2.15) which is chosen to satisfy (2.25). Thus,
for impermeability at both boundaries, we must satisfy

+1 auOO
— 2.2
/_1 ax =0, (2.27)

which fixes the streamwise flux through the channel and hence determines gq_; as
a function of X at given T. This is equivalent to solving the vorticity equation for
the mean-flow correction with the same boundary conditions 1oy = 0t¢gp/Jy = 0 at
y = +1, where 1gq is the part of the stream function having zero mean with respect
to the phase, 6.

Now we have an O(6°) problem that can be solved numerically to give £2(ca, Re)
and an expansion in terms of ¢ giving a further system (2.12), which is used to
compute (27 at a given neutral surface point. The homogeneous form of (2.12) is
solved by g (corresponding to the existence of a translationally invariant solution,
since any arbitrary constant may be added to the phase) and so §2; is determined
by a solvability condition at O(8). The form of (2.12) is

0 0

agg(Ag) + @(Bg) +Cq=H, (2.28)

(2.25)

Phil. Trans. R. Soc. Lond. A (1998)
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2420 R. E. Hewitt and P. Hall

so premultiplying by the adjoint vector, T = (ry,...,7¢), and integrating by parts
gives

~ag(ATr) - (B 4 CTr =0 (2.20)
as the adjoint equation for the homogeneous form of (2.28), with
q = (Y1, a1b19, 1y, V21, aV3ihig, V3h1,) 7, (2.30)
[1 0 0 O 0 0]
0 0 0 O 0 0
01 0 0 0 0
A=100 0 1 0 0|’ (2.31)
0 0 0 O 0 0
0 0 0 0 —(1/Re) 0
[0 0 0 0 0O 0 ]
1 0 0 0 O 0
001 0 0 0
B= 000 O0O 0 (232)
00 0 1 0 0
000 0 0 —(1/Re)]
and
0 -1 0 0 0 0
0 0 ~1 0 0 0
0 0 0o -1 0 0
=10 o 0 0 -1 0 (2.33)
0 0 0 0 0 -1
0 =V, oV 0 thoy — (20/) —abog |

The boundary conditions are also determined by the above process and are easily
shown to be

rs =16 =0 aty==£l, (2.34)
plus a periodicity condition. Thus the solvability condition is
27 +1
/ / T‘GH(; dy dé = 0, (235)
0=0 Jy=—1
giving
2 = a—asﬁ(a) (2.36)
0X ’
where

2T +1 o +1 1
P(a) = M o2 '
(Oé) {/9_0 /y——l (eay)’l"ﬁ dydﬁ}{ /9_0 /y__l r¢V 11)09 dyde} , (2 37)

with M used to denote the term in the square brackets in equation (2.12) and
H =(0,...,0,Hg)T.

Phil. Trans. R. Soc. Lond. A (1998)
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Evolution of finite-amplitude wavetrains in plane channel flow 2421

Given (21 we can now write down the phase conservation condition, up to O(9),
in the form

oo 02 Oa 0

—+————==0==(-12 2.38

o o ax Pax T (2.38)
This is an evolution equation for o = (X, T'), which we could in principle continue
to any order through this expansion scheme; rather than solving this directly, we
shall restrict our attention to a somewhat simpler problem.

(a) Stability of uniform wavetrains

Here we wish to discuss the stability of a fully nonlinear uniform wavetrain to
a small slow-scale wavenumber perturbation. Hence, following the above expansion
scheme, we obtain an O(6°) problem with a phase function of leading-order form,

90 = g — Qo(ao)t, (239)

where {ag, Re} defines a point upon the neutral surface at O(1) disturbance energy,
with associated frequency §2y. If we now perturb the wavenumber of this uniform
solution with a slowly varying function A,

a=ag+ AX,T), (2.40)
and perform the above analysis, the evolution equation reduces to
0 082y 0 o 2082
—AX, T ——AX,T — . =0. 2.41
gD+ ax AN T Hoge H8x +oo =0 (24D

Now we introduce a Taylor series expansion for §2; about the uniform solution, and
a transformation of the streamwise coordinate to a new frame of reference, moving
with speed £2(ayg), to obtain

0A  9*°Q(ap) ,0A ?A 5 0A D?A _0A?
Here we have defined 7, £ and @(«) by
T =nT, (2.43)
€= X - Q)(ao)T, (2.44)
so that
0 0 0
T 7787 Q(’)(ao)a—g, (2.45)
0 0
o % (2.46)

We therefore obtain a leading-order balance for n = 6 and A ~ O(9).
A rescaling of A = 2 (ap)A will reduce this evolution equation to the standard
form for the Burgers equation, namely (after dropping the bar notation)

AT + AA& = —Sp(a{o)ﬂgg, (247)

which has well-known properties. This approach again follows that given by both Hall
(1995) and Bernoff (1988), where the Burgers equation has been derived by applying

Phil. Trans. R. Soc. Lond. A (1998)
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2422 R. E. Hewitt and P. Hall

this technique to both the asymptotic suction boundary layer and the Ginzburg—
Landau equation. Whitham (1974) has discussed the dynamics of this equation in
detail; it has an exact solution via the Cole-Hopf transformation,

A= 2(15(040)885 log(4), (2.48)

which removes the nonlinear term, reducing the evolution equation to the form of
the heat diffusion equation,

A = —@(O[o)/lgg + C(T)A, (2.49)

where C(7) is set to be identically zero since this merely corresponds to a scaling
of the dependent variable. Now for the initial value problem, with known A(,0) =
F(¢), it is possible to obtain the analytical solution

i £ —n)? |
Mem = e | o { oo 4 g [ Fanfan @250

through an application of Laplace transform methods. Therefore the solution is

e o -
A(&T):{/ oD/ 20(e0) dn}{/ oD/ [26(a0)] dn} 7 (2.51)

where
f 77)
D = / 57 (2.52)

This can support both shock structures and singularities at finite times. For a
positive diffusive term on the right of (2.47), $(ap) < 0, we have a bounded solution
that will decay for a localized /periodic disturbance. For a negative right-hand side,
@(ap) > 0, the solution is diffusively unstable and will become singular at finite time,
indicating that the slow variation assumption is no longer appropriate and a return
to the full equations of motion is required. Weak shock structures are discussed by
Bernoff (1988) who notes that for a small monotonic wavenumber variation such that

lim a=a_ (2.53)
and
hlf a=ay, (2.54)

the Burgers equation applies as a leading-order form for the evolution equation if
Aa=oay —a_ < 1L (2.55)

Here we also require that the unmodulated wavetrain corresponds to a distinct point
on either the upper or lower branch of the neutral surface at O(1) amplitude. Now
this wavenumber variation will eventually become concentrated into a weak shock
structure of width O(1/A«) in the unscaled streamwise coordinate if

20 (ap)(ay —a-) <0, (2.56)
moving with speed
c=(2(ay) — 2(a-))/Aa (2.57)
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Evolution of finite-amplitude wavetrains in plane channel flow 2423

(a discretized form of the group velocity). If this variation in wavenumber (A«)
increases, then the slow-scale assumptions are eventually lost (as with the finite-
time singularity case) and the evolution of the wave system is governed by the full
equations, namely Navier—Stokes.

In this case (stability of uniform wavetrains) we should also note that the leading-
order problem is simplified since there is no slow-scale dependency for the wavenum-
ber. Thus the effect of the extra pressure term dg_; /90X (now a constant) is to induce
an additional parabolic velocity profile into the mean-flow correction, and this cor-
responds to a scaling of the Reynolds number at fixed amplitude/wavenumber. So
the condition (2.27), which fixes the flux through the channel, effectively determines
a unique parametrization of the problem (as discussed by Pugh & Saffman (1988))
in a self-consistent manner.

3. An amplitude perturbation approach

We now show how the phase equation method described previously is distinct from
a more typical amplitude perturbation approach. In this method we solve the same
leading-order problem for the uniform wavetrain, but it is now perturbed by an
eigenfunction with a slowly varying amplitude B = B(X,T). Again we introduce the
slow scales,

X = oz, (3.1)
and
T = ot, (3.2)
together with
X = (X —¢.7T), (3.3)

a new moving coordinate system, and a further time-scale,
T = 6T. (3.4)

This slower time-scale is known from the previous section but could otherwise be
determined from the final solvability condition. Here ¢, is a group velocity and, given
values for o and {2, we can expand in terms of 6 and a phase variable § = ax — (2t.
Now, seeking a solution analogous to that in Hall (1995), we expand the stream
function as

=g+ 8+, (3.5)
where
Yo = ¥ + 1ho, (3.6)
o O
Y1 = B(XuT)aWa (3.7)

with ¥ corresponding to the basic parallel flow, and

_BX, D) 9" -
Vn = o Ggn T Yn n=2 (3.8)
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2424 R. E. Hewitt and P. Hall

We now return to the vorticity equation (2.7) and substitute the above expansions
along with

0 0
) Oé% + 68 =~ (39)
0 0 0 0
N— —bcg—= + 6°— 1
5 50 Cq + 7 (3.10)
- 0? 0?
2 _ 2
to give the following leading order the form of the vorticity equation:
0(6%) : =2V ?g + athoy V24os — athos V4o, — (1/Re)Vihy = 0. (3.12)

At next order we obtain

O(8) : =2V + Oﬂ;o‘yﬁ%ﬁw + Oﬂﬁlyﬁziﬁoe
— ahoa V1, — arp19V2o, — (1/Re)Vi =0,  (3.13)

with solution (3.7), which is an amplitude perturbation of ‘the underlying periodic
flow; in this formulation v is independent of the slow scales X T. The required group
velocity is now determined from the next-order system, which can be rearranged more
clearly as

Losy{in} = 20290000 + cgV oy — 1oy (202 P0ges + V1h00)
+ oo (202 0p0y + VZoy) + (4a/Re)V30oag) B,  (3.14)

with the Los) operator defined by the O(6) equation, (3.13), and once terms pro-
portional to B? have been eliminated by taking 0/06 of (3.12). We observe that
1y = aB 1o, and, as expected, ¢, corresponds to 9§2y(c)/Oc in the phase equation
approach; this follows by taking 9/0a of (3.12). Note that an additional multiple of
the homogeneous solution to 12 will not alter the solvability condition at next order,
but will contribute to an amplitude equation at higher order.

We also must remember that the additional pressure term (g_1, discussed in §2) is
still required in the leading-order mean-flow problem. Obviously, a similar pressure
term, dq_1/0a, is necessary at O(6?), but it is not until O(63) that the condition
determining g_; is obtained. Now continuity of mass, at O(§%), requires the same
constant mass-flow condition to be satisfied for impermeability of the boundaries.
Thus we determine g_1, appearing in the leading-order problem, in the same manner
as discussed in the phase equation approach.

The same process can be repeated for the problem at next order, which becomes

Losy{ts} = BB {K(0,y)} + Bp{—aV>top} + By x {M (0, y)}, (3.15)

after again eliminating the B3 terms by taking 92/062 of (3.12). The M expression,
n (3.15), is as defined previously in the phase equation analysis with {{2, 9,20}
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Evolution of finite-amplitude wavetrains in plane channel flow 2425

replaced by {{2,¢cg}, and K is given by

- 0
K = 20° 2ogage + cz0* V1oge + 94 (0 Yo00s)

2(0,y)
200, V2%0s)  50(t0g, Vo) 10(%06, Yose)
T ey YT ey Y oy

20(¥os, V1) Lo O(thoa, V*op)
9(0,y) 9(0,y)

Although at first sight (3.15) appears to be the Burgers equation, reproduced

through an amplitude perturbation approach, it does in fact reduce to a simpler

form once we have observed that a particular solution is available to remove the
nonlinear term from the solvability condition,

LO(é){a2 8;2“ } = K(0,y). (3.17)

Similarly by an inductive method we can show that a rescaling does not reintroduce
nonlinear terms (which will be of the form B"9B/8X) into the amplitude equation,
since we can develop a general particular solution,

O/H'l anwoa

n! 00"

If we now follow the same method outlined in §2, we can obtain a solvability
condition at this order, namely

BT//G—TG@QT/JOQ d9dy+BXX//0M(9,y)r6 dédy = 0. (3.19)
Y Y

This is the heat transfer equation; the solution is characterized by the sign of the
diffusive term, given by

{ / M (0 y)rsdey}{ / /9 2 —rw%&oededy}_l — ) (3.20)

in the previous notation. So we note that these amplitude perturbations are of less
interest than the corresponding phase instabilities; since they are governed by the
heat equation, the solutions will simply decay exponentially to zero or grow becom-
ing singular in a finite time. Thus we have stable decaying solutions for @¢(«) < 0
but when #(a) > 0 we must at some stage return to the full evolution equations
to determine the development as higher-order spatial and temporal derivatives are
reintroduced.

1 -
- — . N
+a REV Y0666 (3.16)

(3.18)

4. Numerical methods
(a) The leading-order problem

In solving the leading-order form of the vorticity equation we look for solutions
that expand as

do=T+ Y Yone™, (4.1)

n=—oo

Phil. Trans. R. Soc. Lond. A (1998)


http://rsta.royalsocietypublishing.org/

L |
A

o
L

J

THE ROYAL
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

2 ¥

A Y
Iam \
P 9

A

THE ROYAL
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org

2426 R. E. Hewitt and P. Hall

where Dy is the leading-order term in the expansion of the stream function 1, (2.5),
and U = DW. The vorticity equation (2.7) reduces, after substitution of the above
form, to

é(D2 —n2a?) o, — iom{ {U — zo] (D? — n?a® o, — wOnDQU}
+ i Z {(n — m)dJOn_m(D3 — mQaQD)dJOm —mDYop—m (D — m2a2)w0m} =0,

(4.2)

for n =0,+1,42,... with boundary conditions g, = Dy, = 0, where D = d/dy.
Now we solve this with a truncation of the Fourier modes and a Chebyshev expansion
in the y direction for each harmonic,

Yon(y) = 3ano + Y anrTr(y), (4.3)
r=1

along with U = %(1 — T5). This formulation has been applied previously by Herbert
(1976) to plane Poiseuille flow with a constant pressure gradient rather than the
constant mass-flux condition we apply in this case.

If the harmonics are truncated at NV}, and the Chebyshev series at N, this yields
a numerical problem that can be solved by using Lanczo’s 7 method with Ny (N, +
7) nonlinear equations plus a coupled mean-flow problem. We also note that the
computational task can be simplified by assuming the symmetry condition,

Unly) = (=1)" M (=y), (4.4)
together with requiring that the solution to (4.2) is real, so that
Yo =05 (4.5)

The 7 method is essentially equivalent to determining the higher Chebyshev coef-
ficients through the boundary conditions; however, we can only replace two of the
dynamical equations with boundary conditions, and therefore have to retain at least
one 7 element. Various methods were investigated for the solution of these simul-
taneous nonlinear equations, and finally a Newton iteration technique was found to
provide the best convergence over large amplitude ranges. We write the nonlinear
system of equations as

f(z) =0, (4.6)
where
T = (20,011,012, - -, G1N,, Q20,0215 - - - 2N, AN, 05 - - - s ANLNL) s (4.7)
and at each iteration level solve
Jz = —f(z), (4.8)
to give
Ty =Xy + 2, (4.9)
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0.03 T
" 1/
0.02
Ny=3
E | Nyp=4 |
0.01r 1
\\\\‘X
0 1
3000 4000 5000
Figure 2. A cross-section of the neutral surface at « = 1.08, with N, = 1,...,4.
where J is the Jacobian
[0h Oh 0 OA]
0x1 0xo 0Ty,
of, 0fr . Of2
J=|0r1 Ox Oxp | . (4.10)
Ofm  Ofm Ofm
L 8.’E1 8:c2 alﬂm -

The number of unknowns in this solution procedure can be effectively halved by
applying the symmetry assumptions discussed above. From this nonlinear eigenvalue
problem we determine the relationship between (25 and {a, Re}. To do this we specify
an amplitude of disturbance by choosing a value for the first Chebyshev coefficient,
a1g, in the expansion of the fundamental mode. Without loss of generality, we can
assume that this amplitude measure is real since this corresponds to a unique deter-
mination of the phase. Here the initial guess for a solution of the system, at a general
neutral surface point, is derived from an interpolation of previous ‘nearby’ solutions.
Since a value for one of the Chebyshev coefficients is specified we must replace it by
some other unknown in the Newton iteration scheme, typically the frequency.

As discussed in §2, we must also iterate upon the additional pressure constant,
0q_1/0x in the mean-flow equation (2.15), to satisfy the constant mass-flux condi-
tion. At each level of the iteration scheme described above we compute z;, then the
corresponding mean-flow problem is solved directly, including the constant dq_1/0x,
from (2.15). We continue the iteration, as described above, until some measure of
convergence is satisfied, which in this case we choose to be that the frequency cor-
rection and largest change in Chebyshev coefficients are less than preset tolerances.

In figures 2, 3 and 4 we show typical cross-sections of the neutral surface at fixed
wavenumbers of 1.08, 0.95 and {1.1,0.9707}, respectively. The results of figure 4 (for
a = 1.1, N}, = 1) are consistent with those obtained by Pugh & Saffman (1988). The
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Figure 3. A cross-section of the neutral surface at « = 0.95, with N, = 1, 2.
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0.04 / 4
/
/ /
/ / / Np=2 Np=2
// // a=1.1 a=0.9707
0.03 4 +
|
I
E ‘ll /
i
0.02}--1 £ /
| ]
\ /
\ |
0.01 A N 4\ \
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0 =
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Figure 4. Cross-sections of the neutral surface at a = 0.9707,1.1, with N, = 1, 2.

energy of the two-dimensional wave is denoted by E in the figures, and defined by

Ny
E=Y E. (4.11)
n=1
where
15 [T
B =2 [ (D0 + Inavon ) dy, (4.12)
1

a normalized energy measure for each harmonic.
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0.08
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0.04

0.02

Figure 5. A cross-section of neutral surface at Re = 3500, with N, = 1, 2.

:
1
i Re=5500
1 -
0.004 |- Nh=2
1
\ Re=5500
a N1
\
\ /
E \ /
0.002 |--rrrh a

0.8 1 1.2 1.4

Figure 6. Cross-sections of the neutral surface at subcritical (Re = 5500) and supercritical
(Re = 6000) Reynolds numbers.

Figure 5 displays the form of the cross-section for a fixed Reynolds number of
Re = 3500. Since this Reynolds number is subcritical the neutral surface of figure 5
does not intersect the £ = 0 plane, but defines a threshold energy above which
equilibrium solutions can be located. In figure 6 we show the lower branch of the
neutral surface at fixed Reynolds numbers of 5500 (subcritical) and 6000 (supercriti-
cal), these parameter values (together with those chosen for figures 2-4) will be used
in the following computations of the coefficient ®.

We found that N, = 40 was generally sufficient to give converged results for any
chosen number of harmonics in this Reynolds number range. We note that, as shown
in figure 5 (also figure 2), the overall effect of including higher harmonics is to shift
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2430 R. E. Hewitt and P. Hall

the neutral surface to higher streamwise wavenumbers and to a slightly lower energy
range. Although the inclusion of higher harmonics (i.e. N, > 4) still altered the mid-
range amplitude results, the qualitative behaviour remained the same, as noted in
Herbert’s (1976) investigation of the slightly different problem of a constant pressure
gradient flow.

(b) The O(6) problem

To determine the sign of the diffusive coefficient on the right of the Burgers equa-
tion we need to solve the next order problem. In §2a the phase equation analysis
of the uniform wavetrain problem showed that the frequency correction term was
determined by the solvability condition

80& 27 +1 R —1
== -V? dy de
1 8X{/9:0 /y:1 V=4oere dy }

27 “+1 . .
X { / [Qo(Qa%eea + Yo00) + 204
0

=0 =—1
8(@]}07 @Q’JJO)
o)

8@2150 n aa(i/zoy QC“/Afoaa + 1&09)
804 a<95 y)

+ Re M {4aVgpq + 4a*toes + 2@21&09}] re dy d@}.
(4.13)

Here 1&0 is the basic parallel flow plus two-dimensional periodic flow and rg solves
the adjoint problem, which can be shown to be

- Rﬁ_l@élrfi - (Oﬂﬁoy - Qo)@z%e + 07/;09@27“6;,
. 0* 02 92 9%\ -
— 2aw0y€ (052602 - 8y2>7‘6 + 2ar69y <O[2602 - 6y2>¢0 = 0, (414)

with boundary conditions rg = rg9 = 0 at y = +1. However, in our calculations we do
not solve the linear homogeneous problem (4.14) but rather define a new composite
nonlinear problem that is an inhomogeneous form of the order one system; this can
be computed directly after the leading-order solution by using the same routine. We
solve

N{do; 20} = 6M(8,y) + O(67), (4.15)
where the operator N and the new parameters are given by
N = Lo + 6Los), (4.16)
20 =102+ 681, (4.17)
o = o + 8%, (4.18)

with M and L.y as defined previously. Hence, after solving the leading-order prob-
lem, we compute the inhomogeneous terms produced by M, then iterate on the
amplitude of the new composite solution at fixed {«, Re}. The frequency correction
term is then determined by an application of the condition 2y = 92,/96 at § = 0.
A point to note is that we divide the neutral surface into two sections, which are
referred to as the upper and lower branches. We can see from (4.13) that we should
expect a singular behaviour for the coefficient of the diffusive term as we approach
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Figure 7. The variation of @ at a = 1.08 with NV, = 1,2,3.

—400 -

—800

—1200 |-

—1600 +

—2000 -

i i i I i
5600 5800 6000 6200
Reynolds Number, Re

i
5200 5400

Figure 8. The variation of @ at o = 0.95 with N, = 2.

two other regions, namely where the lower branch connects with the £ = 0 plane and
where the upper and lower branches join at finite amplitude. The singularities are
due to the way in which the amplitude and frequency vary with « at these points,
and further work is required near these regions; we present some discussion of this
limit in § 5.

We present, in figures 7 and 8, the behaviour of the diffusion coefficient in the evo-
lution equation as the leading-order solution varies along the lower branches shown
in figures 2 and 3. Since the evolution of a wavenumber perturbation to a uniform
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Figure 10. The variation of ¢ at a subcritical Reynolds number (Re = 5500) with Ny, = 1,2.

wavetrain (as discussed in §2a) is governed by the Burgers equation, (2.47), and the
diffusive coefficient in (2.47) is —@, we see that the solution is essentially character-

ized by the sign of .

Since the linear neutral curve exists for each of the wavenumbers represented in
figures 7 and 8 we find a singular behaviour of @ at a Reynolds number for which

the neutral surface intersects the £ = 0 plane as discussed above.

We have carried out calculations (of @), with more harmonics, for a number of typi-
cal parameter values and found that such results have the same qualitative behaviour.
In fact, the main effect of the higher harmonics is to alter the cross-sectional shape of
the neutral surface as shown in figure 5, thus altering the position of the singularities
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2800
Figure 11. The variation of ¢ for upper branch solutions at a = 1.1 with N, = 1.

when evaluating @ for varying Reynolds numbers, wavenumber or amplitude. This
can result in a quantitative difference in the value of @ computed for different NV}, < 3
(as seen in figure 7); however, since we are particularly interested only in the sign of
@ the inclusion of higher harmonics does not change the conclusion that both signs
are possible in general. If we wished to compute the location of points on the neutral
surface at which @ changes sign, then obviously more harmonics would be required
for accurate values.

In figures 9 and 10 we show the behaviour of @ as a function of the wavenum-
ber a for fixed Reynolds numbers; the vertical lines in figure 9 show the critical
wavenumbers predicted by linear theory. These figures are computed for the sections
of the neutral surface shown in figure 6, and thus the wavenumbers represented by
the vertical lines in figure 9 are those at which the neutral surface for Re = 6000
(the dashed curve shown in figure 6) intersects the £ = 0 plane (also see figure 1).

Finally, figures 11 and 12 show the behaviour of @ for solutions that correspond
to points upon the upper branch of the neutral surface at = 1.1, N;, = 1 and
a = 0.9707, respectively.

5. The evolution equation as E — 0

As noted in the previous section, the phase equation method is only valid for finite-
amplitude periodic states; if we allow the leading-order solution to approach the
linear limit then the coefficient &, in the Burgers equation, becomes singular. A
simplistic approach would be to return to the uniform wavetrain problem and allow
the O(8Y) system to be a small-amplitude solution with a phase function of leading-
order form

(90 = QT — Qo(Oéo)t. (51)
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Figure 12. The variation of @ for upper branch solutions at a = 0.9707 with N, = 1, 2.

In this formulation, {«g, Re} is a point on the lower branch of the neutral surface in
the weakly nonlinear region with

g = Oy + 6&, |5é| < 1, (52)

where «,, is a wavenumber corresponding to a point on the linear neutral curve. If
we perturb this solution with a slowly varying function A,

a =+ A(X, T), (53)

then, as we approach the linear neutral curve, we know that the neutral surface has
the scalings

A=0(la — an|'?), (5.4)
2=102,4+0(a—ay), (5.5)

for some amplitude measure A and where (2, is a frequency associated with the
linear solution. The full form of the evolution equation is

04 / oA 0 dA
7 + (£20(ap) + AL (ap) + - - - )a—X = 6(9)({45(04)8)( +62(a) + - - }7 (5.6)
or, equivalently,
0A 0A oA 92N
Tor + QB(QO)A% + {Q()/(O‘O)Azag + - } = 5@(&0)7852

2 2
+ 5{@’(%) (%?) + @’(ao)Aaa? + .- } + 6288% +y (5.7)

after applying the substitutions (2.43)—(2.44).
Therefore approaching the linear neutral curve may reintroduce other terms from
the expression

a0, 0b [9AN® 0P  D2A
== — A (5.8)
6§ 8@0 85 8060 852
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since applying the scalings (5.4)—(5.5) to equation (4.13) we see that

P(ag) ~ 1/a, (5.9)
and the above terms can be of the same order of magnitude when
ne~A~SY? NG (5.10)

This limit is obviously non-uniform; the phase equation theory, as presented in the
previous sections, is aimed towards a treatment of fully nonlinear waves, but we see
that the well-known theory concerning weakly nonlinear waves is not simply a small
amplitude limiting case of the phase equation approach.

The reason for this difficulty in connecting the two approaches in the small ampli-
tude limit is that, as we approach the linear neutral curve, the amplitude will no
longer be determined explicitly from the leading-order eigenvalue problem (2.8). So
rather than assuming the weakly nonlinear scalings (5.4)—(5.5) we need to introduce
the amplitude of the two-dimensional wave into the analysis as an active parame-
ter. We also note that the solvability requirements are complicated by taking the
small amplitude limit (see Newell et al. 1993). It is the introduction of the ampli-
tude into the theory that would allow us to satisfy these extra solvability conditions.
This would result in two real equations that may then, presumably, be combined to
recover a single complex evolution equation equivalent to that obtained by an appli-
cation of a Stuart—Watson weakly nonlinear approach to the plane Poiseuille flow
problem. Furthermore, in this limit, we no longer have a small parameter, 6, that is
arbitrary; it will now be related to the magnitude of the wavenumber displacement
from the linear neutral value, .

Connection of the phase equation method to the appropriate weakly nonlinear
theory proves difficult in general, indeed the analysis still remains incomplete for
convection problems in which phase equation methods have been applied for some
years. The recent works of Newell et al. (1993), Passot & Newell (1994) and Cross &
Newell (1984) have discussed the points above and gone some way towards resolving
the difficulties, although they restrict attention to much simplified model equations
for convection (for example, the Swift-Hohenburg equation). In particular, Cross
& Newell (1984) show how the evolution equation for such a model system can be
matched with the Newell-Whitehead—Segel (NWS) equation, which was developed
for convection problems with Rayleigh numbers approaching the linear critical value.
In their analysis they demonstrate that the limiting forms of the phase evolution
equation and the amplitude equation (required in this limit) form the imaginary and
real parts of the NWS evolution equation respectively, hence they can be combined
to match with previous results.

6. A three-dimensional phase equation theory

We now apply a generalized (following Howard & Kopell 1977) form of the two-
dimensional phase equation method to a spanwise dependent problem. To achieve
this we first introduce a further spanwise scale,

Z = bz, (6.1)

and generalize the phase as a function of three variables, 6(z, z,t) = O(X, Z,T)/6,
now defining a spanwise wavenumber, (3, by

p=06z. (6.2)
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The consistency conditions in this approach are

ar+ 2x =0, (63)
Ozz—ﬁx :0, (64)
Br + 22 =0, (6.5)

where both wavenumbers and frequency are functions of the slow scales X, Z and T.
We restrict attention to the stability of uniform wavetrains, considering a leading-
order problem that is an oblique travelling wave solution at finite amplitude. We now
perturb the wavenumbers as

o= OL0+6A1(X, Z,T), (66)
B =P+ 84:(X,2,T), (6.7)

and hence transform the partial derivatives in the following manner:

0 0 0 0

0 0 0 0

9:  Pogg o <A209 * az) (6.9)
0 0 0 0
aﬁ%e”(”lae*w)*"“ (6.10)

We also expand the velocity field and pressure function as

w=(1-4%0,0" +uy(0,y) + 6u, (X, Z,T,0,y) + -+, (6.11)
p= [_(2/RB)X + Q—l(Xv Z)}éil + [po(eay) + QO(Xv ZvT)] o (612)

where ¢; are the additional pressure terms required to satisfy a constant mass flux
through the channel.

Now as before we can expand the Navier—Stokes equations in terms of the slow-
scale parameter, giving a leading-order system

N A N N 1 2 86]—1
— 2009 + apliploy + VoUoy + Bowolog — §V3UO + aopos = —87, (613)
. 1=
— 82009 + olioVos + VoVoy + Bowovos — §V§vo + poy =0, (6.14)
N 1. 0q_
—20wog + apligwog + Vowoy + Bowowos — EV?»,wo + Bopos = —%7 (6.15)
aplips + voy + Bowog = 0, (6.16)
. 0?2 0
2_ /2, a2
VSZ(%—’_%)@—F@TJ?’ (6.17)

where 4o = U + ug. At this order we let ¢_1(X,Z) = k1 X + k2Z and choose K1, ko
to satisfy zero mass flux through the channel for the disturbance. Continuing further

Phil. Trans. R. Soc. Lond. A (1998)


http://rsta.royalsocietypublishing.org/

\
\ \

Py
A

yA

A

J

THE ROYAL
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

A
N
A A

P

THE ROYAL
SOCIETY

PHILOSOPHICAL
TRANSACTIONS
OF

Downloaded from rsta.royalsocietypublishing.org

Evolution of finite-amplitude wavetrains in plane channel flow

yields an O(6) system of the form

- -
L {ui,vi,wi,p1} = Ay | — Goliog — Pog + Reaouoee}
dqo

2
Ag | — wotl — Bt 1h0p — ==
+ Aa [ Wolog + ﬂouoea} + {21tgg X’

Re

R 2
Lo{u1,v1, w1, p1} = Ar| — Govog + Rgaovoee}

2
+ Ag |: — WoVgy + R650U006:| + 911)007

[ 2
Lw{ul,vl,wl,pl} = Ay | — Gowog + Reaowoee}

2 0
+ Ay [ — WoWoe — Pos + Reﬁowoeo] + 1 wog —

aguig + viy + Bowre = A1 [—Uog) + Aa[—woe],
where L, {uy,v1,wi,p1} is given by
Ly {u1,vi, w1, p1} = —0uip + apligurg + ot liog + voliy + v1loy
+ Bowouig + Bowrtios — (1/Re)V3uy + agpia,

with analogous forms for L, and L,,.
After some work we can see that the solution is of the form

(ur,v1,w1,p1)" = @, A(X, Z,T)+ ¢ ,A2(X,Z,T)

a0 Iq0
+91387X(X’ ZvT) +91487(X, Z,T)’
and the solvability condition determines {2; as
800 890
2 =—2MX,ZT)+——A2A(X,Z,T
1 8040 1( )y )+aﬁ0 2( y 4, )’
where we have used
11 oy JagT13 Jag 14
12 Bl 0By 13 6,60*14’
_ 09,
?13 67 )
1 H{ao,B0,820} fixed
_ 09,
?14 - 87/12 )
{@0,B0,020} fixed

with @ replaced by {uo,vo,wo, po}-

940
0z’

2437

(6.18)

(6.19)

(6.20)

(6.21)

(6.22)

(6.23)

(6.24)

(6.25)

(6.26)

(6.27)

(6.28)

In the usual two-dimensional iteration scheme (where Re is fixed), we specify
{ap, amplitude} and iterate on {2y, k1}. Now for given wavenumber and amplitude,
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we can think of 2y as a function of x; with the required frequency given by 2y(k7),
where k1 = k] is determined by the zero mass-flux condition for the disturbance.
Obviously, we could equally fix {ag, 2o} and iterate on {amplitude, 1} to define the
amplitude as a function of the pressure constant. We can apply this same argument
to the three-dimensional iteration scheme and so define the solutions {¢ 3@ 4}.

If we continue the expansion scheme to next order, we obtain a similar system of
equations with inhomogeneous terms of the form {A? A2, A;x, Asx, A1qox, - - - };
we state the results for the fully three-dimensional problem in Appendix A, but to
simplify this problem (and outline the basic method) we shall consider the weakly
three-dimensional limit of 3y — 0. In this limit, the leading-order system will be the
same two-dimensional problem computed in previous sections, but the solutions to
the O(6) equations are

(u1,v1,w1,p1)" = (u11,v11,0,p11) T A1 + (0,0,w12,0) T Ay

dqo dqo
T T
- — 2
+ (U133013a0,p13) (9X + (0,0,1014,0) 827 (6 9)
where
(u11,v 1T = 2 (0,00, p0)T — 251 (w3, v )T (6.30)
11, V11, P11 dag 05 V0, Po dag 13,V13,P13) .
T 0 T
(w13, v13,p13)" = T(uo, V0, o) , (6.31)
k1 {@0,60,820} fixed
8’(11() 8@
— = 6.32
w12 960 960 W14, ( )
0
Wiy = 87“’0 . (6.33)
K2 1{ao,B0,920} fixed
The solvability condition at this order reduces to
a2
2= ——~N(X,Z,T 6.34
1 805() 1( )y &y )7 ( )
since for Gy ~ O(%), v < 1,
o ..
87{“0,’00,2?0, H1}7 {p137u13>1713} ~ 0(1)7
Qg
0
a{woﬂiz}v w1z ~ O(7),
0 (6.35)

0 .
7{“0,’1]0,1)07 "{’1}7 {p147u14yvl4} ~ O(’Y)a
9o

;go{wo, KJQ}, wiq ~ 0(1)

The group velocity obtained in this limit is equivalent to the two-dimensional case,
as expected. Continuing the expansion scheme further, to O(6?), yields the following
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Evolution of finite-amplitude wavetrains in plane channel flow 2439

after some simplification:

082

L, {ug,v2,p2} = {Une — QoU11 — QoUI1UI1e — U11T09 — V11UL1y — P116

(90(0

1 1
+ @(QO‘oulwa + ﬁoae)} A% + { — wi2lps + Re(aoae)] A%
g0\’ ) d
+ [—oui13u13g — V13U13y) (5@?) + [—11)131609]A2afqz0

a2
+ {aa U139 — UpU130 — QoUL1UI39 — CpUI3UL1H — U13UQH
0

1 0
— V11U13y — V13U11y — P130 T RE(QOéoulsae)} Al%

_890 R 1 82q0
+ _%UB — Ugu13 — P13 + Re@%mw)} Ix?
+—%u — doui1 — +i(2au + 1 )%

_8&0 11 ouU11 — P11 Re ou116 00 oxX

[ 1 R 0Aq . 8q1

— — 4+ - 6.36
+ _Reuoe 57 + (22100 X’ (6.36)

with an analogous form for the v momentum equation and a decoupled w momentum
problem. Continuity of mass at this order gives the further equation,

oz%—f—%——u aAl—u 62q0_w 8A2—w 82q0
o0 "oy Mox  Poxz %oz Moz
0 0
—up19AT — U130A16732 — w9 A3 — w1494237qzo- (6.37)

We have used L, (in (6.36)) to indicate the operator L., defined by (6.22), with
8o = 0, and the boundary conditions for the systems discussed above are no-slip and
impermeability at the fixed planes y = +1. In this three-dimensional formulation,
the additional pressure term, qg, will contribute explicitly to the solvability condition
for {25; whereas in the previous theory this term was formally eliminated by using the
stream function and vorticity equation approach. This is analogous to the work of
Davey et al. (1974), concerning the weakly nonlinear evolution of three-dimensional
disturbances in plane Poiseuille flow, where they found that a secular pressure term
contributed to the final form of the evolution equation.
If we consider the continuity equation for those terms which have zero mean with

respect to the phase variable 0, we obtain

(9172 _ 8A1 _ 82(]0 _ 6A2 _ 82(]0 6.38

Ty__uuaiX_umﬁ_wmaiZ_wMﬁ’ ( . )
where the bar notation indicates the mean part of the relevant expression. Integration
of this equation shows that, for impermeability at both boundaries, we must satisfy
the linear partial differential equation

82q0 82q0 o 8A1 6/—11 8A2 652

a2 52T 9x dan T 07 95,

Iy

IZ, (639)
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2440 R. E. Hewitt and P. Hall

where
+1 +1
Il = / I_L13 dy and 12 = / 1I)14 dy (640)
y=—1 y=-—1

Now returning to the solvability condition determining {25, we can see that further
simplifications are possible by introducing some particular solutions; for example,

F Ouyy Ovir Opia

L, , , =951, 41
{ Ok1 Ok1 Oky } 5 (6.41)

= [Ouiz Oviz Opiz .

Lu{ (9/-21 ) 8H1 ) (9/-21 - 527 (642)

= [Ouiz Ovia Opr2

Lu ) b = ) ‘4
{6/12 (91432 8/12 53 (6 3)

where S1, S2, S3 are the [-- -] coefficients of the Ajqox, (qox)? and Asqoz terms,

respectively, in (6.36). These particular solutions can be applied to the system as a
whole, reducing the form of the frequency correction term to
0A 0A 0?

1 1, 2 T Py Clgy
oX 0z 0X
where {{2;,®;} are constants determined from the appropriate integrals contained

in the solvability condition. Furthermore, a perturbation of {ap, 8o} in the leading-
order problem shows that

QQ = 021A% + QQQA% + (pl

(6.44)

18290 - 18290
iaa%a 22_585&

The consistency conditions now determine the evolution of the wavenumber pertur-
bations, and applying the above results we obtain

04, —1—6690 04, > {82!20 04, 82(20 04,

o1 = (6.45)

o

A A
T " dag 0X 92 "' ox T am P ox

92 Ay 0% Ay Pqo 3
+ &4 X2 +¢28X82+@38X.3}+O((5)—0, (646)
A, 9A,
97 T ox (6:47)

Now for a leading-order balance we again introduce the slower time-scale 7 (defined
by (2.43)) and make the Galilean transformation (2.44). Now by defining © as

06 06

675 == A17 8Z = AQ, (648)
we obtain
~ 9202 8212
@57 (9 20 @g@gﬁ + aﬁ 92952 = —@16555 — @29€ZZ — 9253q05§§ (6.49)
0
and
Goge + Mqozz = —Azégg —\30zz. (6.50)
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Evolution of finite-amplitude wavetrains in plane channel flow 2441

As mentioned above, the terms {@;, @2, 3} can be calculated numerically (although
it is not a trivial computation) from the integrals derived in the solvability condition,
and {1, A2, A3} denote the coefficients

{_[2 8&1 .[2 852 }
I dag’ 11 9B

in (6.39). We observe that if 0z = 0, then gogee reduces to a constant multiple of
Aqge, the O(6) problem is simplified, and we return to the Burgers equation once
more.

There is little we can say about the solution of this equation without a detailed
numerical investigation and computation of the coefficients from their integral rep-
resentations. The form of the system (6.49)—(6.50) can be simplified by rescaling
appropriately but only to the form

Ayr + AAyy £ AcAey = A + 1 Ayce + Byxxs (6.51)
BXX + CQBCC = CZAXX + CgAgc, (652)

where c; are constants, which can be written in terms of those appearing previously.
We note that the first equation, (6.51), can be integrated with respect to x if we
redefine the dependent variable to include an arbitrary function of 7. We also note
(as in Davey et al. 1974) that a return to the Burgers equation (after a further rescal-
ing) is achieved for skewed two-dimensional perturbations; that is, for wavenumber
perturbations which may be written solely in terms of a skewed variable,

E=Ix+m, (6.53)

for some real values [ and m. Obviously, the sign of the diffusive term will determine
the type of solution obtained, but this must again be calculated from the coefficients
introduced above and any chosen values of {l,m}.

7. Conclusion

We have applied a phase equation technique to develop a perturbation theory for
slowly varying finite-amplitude wavetrains, at finite Reynolds numbers, in plane Poi-
seuille flow. When the method is applied to uniform wavetrains we have shown that
a small wavenumber perturbation evolves according to the Burgers equation. We can
obtain an exact solution to the Burgers equation via the Cole-Hopf transformation
and the solution is characterized by the sign of the diffusive coefficient. For a typical
uniform wavetrain with O(1) disturbance energy, we have discussed how to compute
the coefficients appearing in the evolution equation.

A number of numerical results, for solutions corresponding to cross-sections of
the neutral surface, have been presented showing that both diffusively stable and
unstable cases are possible in general. In the unstable case (@ positive), we know that
the wavenumber perturbation develops a singularity at finite time in the slow scale.
For the diffusively stable case (¢ negative), it is possible for weak shock structures
to appear for non-localized or non-periodic initial conditions.

Interpreting these results physically, we see that finite-amplitude uniform wave-
train solutions should not be observed in plane Poiseuille flow. Obviously, for this
flow configuration, we must also note that this is only one of a number of active
instability mechanisms. We make no claims that the modulational instability of the
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2442 R. E. Hewitt and P. Hall

wavetrain is in any way the ‘most unstable’, but since an initial disturbance can
always be found that does not decay (for two-dimensional waves), it suggests that
the use of uniform wavetrains in theory and computation needs some justification
for large-scale problems. We can only say at this stage that the uniform wavetrains
are unstable through this mechanism (on the previously defined slow spatial and
temporal scales), and not what the large-time form of a wavenumber perturbation
would be. As the wavenumber perturbation either develops shock discontinuities or a
finite-time singularity we must at some stage reintroduce previously neglected terms
into the evolution equation, (2.47), to give a new form valid near the shock or at the
time of breakdown as appropriate.

As the shock structures in the wavenumber perturbation are approached, we expect
higher-order spatial derivatives to become of equal importance in the evolution equa-
tion. We see (as noted by Bernoff 1988), by an induction argument, that higher-order
frequency corrections are of the form

da 0%« o«
Qn:Pn<aXaaX27"'aaXn>a

a polynomial in the slow-scale derivatives of the wavenumber. Thus as the length-
scales shorten, all the higher-order terms will become of comparable magnitude simul-
taneously. When all the previously neglected terms return to the evolution equation,
we must return to the full unsteady two-dimensional Navier—Stokes equations to
determine the development.

We have shown in § 3 that the phase equation method is distinct from a multi-scale
amplitude perturbation approach. A perturbation of the phase in the form,

0 =0o(x,t)+ (¢/6)O1(6x, ) + - -+, (7.2)

may be expected to be equivalent to an amplitude perturbation for e sufficiently
small. For uniform wavetrains, however, we showed, in §2, that for a leading-order
balance we required that the wavenumber perturbation be of comparable magnitude
to the slow-scale parameter, thus € ~ ¢ and the multi-scale approach must be dis-
tinct. The evolution equation obtained from the amplitude perturbation method is
simply the heat transfer equation and no nonlinearity can be introduced. For the
diffusively unstable case, we must rely on linear higher-order derivatives to become
of comparable magnitude and alter the form of the evolution equation.

We have also shown that the evolution equation must break down to a different
form as the leading-order problem approaches the linear limit or the region where
the upper and lower branches join at finite amplitude. This singularity is due to the
behaviour of the neutral surface in these areas, and in the weakly nonlinear case we
observed that a regularization of the evolution equation is non-trivial. Indeed this
has to be the case if we are to be able to reconcile the phase equation approach
with the well-known results of weakly nonlinear theory, namely the Stuart-Landau
equation.

To investigate the effects of three dimensionality we also developed a form for
the evolution equation by extending the definitions of the phase method applied
in previous sections. To simplify the basic analysis a weak spanwise dependence
is allowed for in the uniform wavetrain problem; the analogous results for a fully
three-dimensional situation are stated in the appendix. In this case we show that
the evolution equation is more complex, and is coupled with a further linear par-
tial differential equation. This coupled equation determines an additional pressure

(7.1)
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Evolution of finite-amplitude wavetrains in plane channel flow 2443

function (required in order to satisfy an impermeability condition at the parallel
boundaries) that in the two-dimensional formulation is formally eliminated by using
a stream function approach. The comments made above concerning the breakdown
of the phase equation method, at the £ = 0 plane of the neutral surface, will simi-
larly apply here in the three-dimensional approach. We should expect to be able to,
likewise, match the phase method, in the appropriate areas of the neutral surface,
to the results of Davey et al. (1974) concerning the weakly nonlinear development
of three-dimensional disturbances. The multi-scale approach, of §3, can be similarly
extended to three dimensions, giving the heat equation with diffusion on both slow
scales although this is again linearly coupled with the same partial differential equa-
tion for the pressure term.

Thus, generally, the development of, and role played by, these uniform wavetrains
in PPF is complex to determine. We have shown susceptibility to weak shocks and
finite-time singularities for both upper and lower branch solutions, together with a
complex regularization problem in the £ — 0 limit. As well as these slow-scale effects,
we also have the superharmonic instability results of Pugh & Saffman (1988), which
occur on O(1) scales, the apparent slow decay of three-dimensional perturbations
to the fully developed flow as discussed by Orszag & Patera (1983) and the bypass
mechanisms of Gustavsson et al., to mention just some of the instability mechanisms
present. Obviously, it is difficult to say (in any given problem) how such mechanisms
will interact but to assume that any one will dominate over others needs to be
carefully justified.

There are a number of questions that remain unanswered in this discussion, i.e.
matching the phase equation theory to a relevant approach in the weakly nonlin-
ear case, and the effect of the weak three dimensionality through computation of
the evolution equations (6.49)—(6.50). If in future we wish to produce a full numer-
ical procedure, to give refined values for the neutral surface, or for computation
of the evolution equation with weak spanwise dependence, we should perhaps con-
sider replacing the numerical method described previously with a similar collocation
method. Such techniques were used successfully at a later stage by Herbert (1976)
and have the advantage of reducing computation time by allowing for a simpler
evaluation of the nonlinear terms in Newton’s method.

This research was supported in part by the National Aeronautics and Space Administration
under NASA Contract No. NAS1-19480 while the second author was in residence at the Institute
for Computer Applications in Science and Engineering (ICASE), NASA Langley Research Cen-
ter, Hampton, VA 23681-0001, USA. Support for the first author was provided by the EPSRC.
The authors would like to thank Dr Y. Fu and the referees for helpful comments concerning this
work.

Appendix A. The fully three-dimensional problem

In this appendix we present some of the more lengthy details involved with the
application of phase equation methods to a fully three-dimensional problem; by which
we mean (in this application) the modulation over long spanwise and streamwise
scales of a fully oblique uniform wavetrain in PPF. We prefer to present these details
as an appendix in order to keep the basic method (as presented in §6 for the case of
a weak spanwise dependence) as simple as possible.
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Substituting the form of solution for the O(6) system, defined by (6.25)—(6.28),
into the inhomogeneous terms at O(6?) yields

0A 0A
L{uy,va, wy, p2} = RI AT + Ry,AS + Ry A1 Ay + Ry 8X1 + R; aXQ

04, 04y 0%q *qo d*qo

R R+ Ry + Ry + Ru oy
Oq Oq 0q Jq
FRuAipy + Rl + Ry R14A2 oz
dqo g0 9qo dq0\’
* R15<6X> iy oz TR\ 5z
0w, g1 91\
+02W_ <8‘X70’62) ) (A1>

as the vector form of the momentum equations, where L = (L, L, L,)T, together
with a continuity of mass condition,

8u2 802 ﬁo 8’11)2 o {8u11 AQ i a’wlg A2 i 0
- 2

059 Tt 20 “1 T Tap g (w2 twi)dds

8A1 8A2 8A1 8A2

ax T2y Tungy twigy
2 82

qo 0 d*qo
ax2 Tl ) gz g

Jduqs 8qo 811)13 8%
A Ay ——
20 “'ox T o0 “2ox
8u14 8q0 671)14 aqO
a0 oz T e oz |

The coefficients, denoted by R, above, are straightforward to determine; for example,

+ U115+

+ u13

(A2)

:8(208@11_@8211_au %_u ag—u ou,,
B=5 "5 ey, 0UIL 5 1175 11 By
Juyy Ipn 1 OPuy | 0ty
B B 9 . (A
ﬂowll 50 < 90 ,0,0) + RE{ (&%) 902 + 562 ( 3)

This system requires a solvability condition to be satisfied and therefore determines
{25 for a given leading-order solution. Before computing the integrals needed for the
evaluation of {2, we note that a number of the inhomogeneous terms given above can
be removed from the solvability condition by introducing some particular solutions,

L{aun Ovir Owyy apll}:Rn’ L{8u12 Oviz Owis 3P12}:R12’

A4
8&1 ’ 851 ’ 8&1 ’ 8111 8&1 ’ 8&1 ’ 8,‘11 ’ 651 ( )

Ouip Ovii Owir Opni Ouiz Oviz Owiz Opia
{ 81'{2 ’ 8/{2 ’ 8&2 ’ 81'{2 } ng, { 8I€2 ’ 8&2 ’ 8%2 ’ 8%2 } EM? ( 5)
OQuiz Oviz Owiz Opiz | OQuiy Oviy Owig Op1a|
{ 8/{1 ’ 8&1 ’ 8/”»‘1 ’ 8#;1 } o R15, L{ 8#;1 ’ 8/”»‘1 ’ (9/431 ’ 8&1 } _3167 (AG)

Ours Ovig Owia Opia
L = A
{ 8/432 ) 8/12 ) 3/12 ) 8/@2 } 317’ ( 7)
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together with the previous solutions (6.25)—(6.28); obviously these solutions likewise
apply to the appropriate inhomogeneous terms of the continuity equation.

The explicit content of the solvability condition can be determined by computing
the adjoint and relevant integrals; although we do not give such details here it is
noted that the final form of the frequency correction must be

HA dA
Qg = 01 A2 + Do Ay Ay + D93 A% + &y aXl + &, an
04, 04, 32(10 2 82(]0 9? q0
TPt Pt s Y Py T g (A8

for coefficients {25; and Qgi, which, in general, must be determined numerically.
Although we can not remove the terms A%, A;A;, A2 from the solvability con-
dition, we can effectively remove them from the computation by noting that a fur-
ther wavenumber perturbation of the systems satisfied by {wi1,v11,w11,p11} and
{U127 U127w12ap12} yields

N 1 82 »QO A 82.90 A 1 8290
e A e 0 S .
21 9 aag ) 22 aaoaﬂo’ 23 9 aﬂg

The evolution of the wavenumber perturbations is then governed by the following
system:

(A9)

OA, 820 . A, 8290 8A2 920, 0 aml
o T o0z Mo T o 20 T dagagy o 1A T P
82A2 32A1 8 AQ 83q0 ~ 83(]0 A 83(]0
-, o¢2 - s dCOE & dCOE ~ P55 €3 ~ % dCOe2 7 €02’ (A10)
A, 9,
o = (A11)
aqu S 82(]0 82q0 8A1 aAQ 8A1 8A2
- _ _ A12
852 +)\1858(+)\28C2 )\3 ag )\4 0§ )\5 8C /\6 ag, ( )

where we have introduced the constants ;\i, the slower time-scale 7 and the new
coordinate ¢ defined by

082y

(=7—-—T. A13

o0 (A15)
The equation (A 12) and constants )\; are obtained from solving the continuity equa-
tion (A 2) for the mean-flow term, v, and applying the impermeability condition at
the boundaries y = +1.
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