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Abstract

Two dimensional Rayleigh-Bénard convection in a Boussinesq fluid is the simplest
possible system that exhibits convective instability. Moreover it contains the same
basic physics as occurring in many geophysical and astrophysical systems, such as
the interiors of the Earth and the Sun. We study this ubiquitous system with
and without the effect of rotation, for stress free boundary conditions. We review
the linear stability theory of two dimensional Rayleigh-Bénard convection, deriving
conditions on the dimensionless parameters of the system, under which we expect
convection to occur. Building on this we solve the equations governing the dynamics
of the nonlinear system using a pseudospectral numerical method. This is done for
a range of different values of the Rayleigh, Prandtl and Taylor numbers. We analyse
the results of these simulations using a variety of applied mathematical techniques.
Paying particular attention to the manner in which the flow becomes unstable and
looking at global properties of the system such as the heat transport, we concur
with previous work conducted in this area. For a particular subset of parameters
studied, we find that motion is always steady. Motivated by this we develop an
asymptotic theory to describe these nonlinear, steady state solutions, in the limit
of large Rayleigh number. This asymptotic theory provides analytical expressions
for the governing hydrodynamical variables as well as predictions about the heat
transport. With only a few terms we find excellent agreement with the results of

our numerical simulations.
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Chapter 1

Introduction

1.1 Motivation

Thermal convection is a phenomenon where heat energy is transported by the bulk
movement of molecules within a fluid—a liquid or a gas. This cannot take place in

a solid, since they do not support molecular flows.

In order for convection to occur, we require the density to be inversely related to the
temperature, such that an increase in temperature leads to a decrease in density.
Furthermore, it is necessary to have hot fluid lying beneath cold fluid. The onset
of convection is governed by the Rayleigh number. As a fluid is warmed in one
region, it will expand, becoming less dense than its surroundings and thus rise due
to buoyancy. Concurrently, colder, heavier, fluid will sink in its place, due to being
more dense than its surroundings. This is the basic physical process behind thermal
convection. The induced motion can be a very efficient way in which heat can be
transported and fluid can be mixed. It is a paradigm problem for the study of fluid
instability, and an important setting for the investigation of turbulence. Indeed, the
basic convection mechanism that we have described is very simple, yet this can lead

to complex fluid behaviour, and captivating mathematical analysis.

Convection plays an important role in many geophysical and astrophysical systems,
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such as: the Earth’s core and atmosphere, inside the Sun and other stellar bodies,
and in the cores and atmospheres of planets. All of these systems have areas that
are hotter in one region than another, thus convection can be the preferred method
in which heat energy is transported from one to another. Since convection plays
such an elemental role within these systems, it is not only an interesting topic of
study, but vital in order to describe the world and, indeed, the universe in which we

live.

The simplest possible convective system, and the one that we study here, is Rayleigh-
Bénard convection (see Bénard (1900), Bénard (1901) and Rayleigh (1916)). This
contains the same basic physics as occurring in a natural geophysical or astrophysical
system, yet is much more straightforward to study, owing to the simplified geometry
and thermodynamic properties involved. It is important, however, to understand
the way in which the work presented here fits into the wider theory of geophysical

and astrophysical fluid dynamics.

1.1.1 Dynamo theory

Of particular interest is convection in the presence of an electrically conducting
fluid, as in the core of the Earth, or the Sun. This can lead to the generation of
magnetic fields, by a process known as dynamo action. It had been conjectured as
early as the 16th century that the Earth possesses a magnetic field, with the first
hypothesis of its origin put forward by Gilbert (1600). However it was not until
centuries later that Larmor (1919) conceived of the idea that this magnetic field,
and likewise that of the Sun, was maintained by dynamo action. Dynamo theory
asserts that a body may possess a self-sustaining magnetic field, generated within
an electrically conducting fluid. In geophysical and astrophysical systems, dynamos
are often driven by the effects of convection and planetary rotation. The equations
that are central to dynamo theory are the Navier-Stokes equations, governing the

evolution of the fluid velocity, and Maxwell’s equations of electromagnetism (see
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Moffatt (1978)). We are interested only in the effects of thermal convection, so at
no point in this work will we consider the effects of magnetic fields. For an overview
of dynamo theory in a variety of geophysical and astrophysical settings, one should

consult Dormy & Soward (2007).

Figure 1.1: Radial component of the magnetic field taken from a simulation of the

geodynamo. Image taken from Glatzmaier & Roberts (1995).

1.1.2 Convection in the Earth’s core

The radius of the Earth is approximately 6371km. Its interior profile has been
inferred from seismic observations and can be seen in Figure 1.2. At the centre
of the Earth is a high density metallic core, surrounded by a rocky mantle. The
core mantle boundary (CMB) that separates these regions is located approximately
3480km from the centre of the Earth. The core itself is divided into two parts: a
solid iron inner core, and a liquid outer core. The liquid outer core is thought to be
composed of molten iron, as well as lighter elements such as sulphur and oxygen (see
Gubbins & Herrero-Bervera (2007)). The inner core boundary (ICB) that separates
these regions is located approximately 1220km from the centre of the Earth. The

presence of a solid inner core and a fluid outer core was first detected by Lehmann
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Crust

Mantle

Outer Core

Inner Core

Figure 1.2: The internal structure of the Earth.

(1936). Following an earthquake, seismic waves are produced that travel through
the Earth. Hence if there is an earthquake in one location, its presence will be

detected elsewhere, as a byproduct of these seismic waves.

It is conjectured that the Earth’s magnetic field is generated due to interactions
between convective motions in the liquid outer core and the background effect of
planetary rotation. For a review of the research into the theory of the geodynamo
see Fearn (2007). A natural question is: how do we know that the inner core
is convecting? Any electrically conducting fluid possesses an associated resistance
that leads to the loss of electromagnetic energy as a current flows through it, due
to conversion into heat. This is known as Ohmic dissipation. For a body such
as the Earth, this would lead to a complete decay of the magnetic field within
approximately 20,000 years (see Moffatt (1978)). This is obviously not the case,
since it is known that the Earth has possessed its magnetic field for at least 3.5
billion years (see Jacobs (1987)). Hence something must be mixing the fluid within
the outer core, and this is conjectured to be due to convective motions. Convection
is believed to be driven due to a temperature difference between the inner and
outer core. It should be noted however, that compositional, as well as thermal
convection, could be occurring. This is conjectured to be due to lighter elements,

being released from the inner core and rising due to buoyancy. A review of thermal
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and compositional convection in the Earth’s core is given by Jones (2007).

The features that define convection in the Earth’s core are its spherical geometry
and the fact that it is rotating about its axis. Analytically, convection in spherical
geometry is difficult to study, especially because of problems arising due to the
presence of the inner core. Matters can be simplified by considering full sphere
geometry (see Roberts (1968), Soward (1977) and Jones et al. (2000)). However it
has been shown by Hollerbach & Jones (1993a)/Hollerbach & Jones (1993b) that
this leads to a discrepancy in the magnetic field that is generated, so spherical
shell geometry is preferred. Analytic work is possible (see Busse & Cuong (1977)),
especially in the limit of rapid rotation, although numerical simulations are the
preferred method of study (see Zhang (1992), Dormy (1997), Tilgner & Busse (1997),
Christensen (2002) and Dormy et al. (2004)). The rapid rotation of the Earth has
a profound effect on the appearance of the convection and can be explained by
the Taylor- Proudman theorem. This asserts that motion is uniform in the same
direction of the axis of rotation (see Taylor (1917), Taylor (1922) and Proudman
(1916)). This leads to so-called Taylor columns, an example of which can be
witnessed in Figure 1.3. In order to take advantage of this behaviour, convection
can be studied under what is known as the quasi-geostrophic approximation, as
considered by Gillet & Jones (2006). They study the system in cylindrical geometry,
independent of the vertical coordinate, since this is the flow structure that is
predicted by the Taylor-Proudman theorem. This is valid outside an imaginary
region that is known as the tangent cylinder: the cylinder with radius coinciding

with that of the Earth’s inner core.

1.1.3 Convection in the Sun

The radius of the Sun is approximately 695,500km and its interior is separated into
four regions that are distinct in terms of the physical processes occurring, as can be

seen in Figure 1.4. The interior profile of the Sun is known from Helioseismology
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Figure 1.3: Contours of the axial vorticity, coloured according to the temperature,
from numerical simulations of rotating, spherical shell convection, for Taylor number
increasing from 107 to 10'2 (left to right, top to bottom). Image taken from Dormy
(1997).



Chapter 1. Introduction

(see Christensen-Dalsgaard (1988)). Like the Earth, seismic waves are present inside
the Sun that cause it to oscillate. Based on the travel times of these waves, it is
possible to infer the interior profile of the Sun. At the very centre of the Sun is the
core, with a radius of approximately 25% that of the solar radius. Here, hydrogen
nuclei collide and form helium, in a process known as nuclear fusion. As a byproduct
of this process, an enormous amount of energy is released. Outside of the core this
energy is transported by radiation, in what is known as the radiative zone. This
extends from the edge of the core to approximately 70% of the solar radius. The

final 30%, extending to the very surface of the Sun is where convection takes place,

known as the convective zone. Between the radiative zone and the convective zone is
an extremely thin layer know as the tachocline, and it is conjectured that this could
be the location in which the Sun’s magnetic field is generated (see Hughes et al.
(2007)). Fluid motions in the convective zone rapidly carry heat from the boundary
of the radiative zone to the solar surface. Fluid expands and cools as it rises, and
these convective motions are visible at the solar surface in the form of granules and
supergranules. These are the signature of convection cells on the solar surface and
are approximately 1000km and 35,000km in diameter respectively. Furthermore,
these flow features hold important consequences for the transport of magnetic flux
from the tachocline to the solar surface (see Tobias et al. (2001)).

Unlike in the case of the Earth, the Sun’s rotation does not dominate the dynamics
of the system, meaning that we do not expect the tall thin columnar flow structures
that are present in the Earth. Whilst some work has been conducted in spherical
shell geometry (see Gilman (1977), Gilman (1978a) and Gilman (1978b)), there is
a general preference for simplified planar geometry. Because there is no vertical
constraint on the flow, and since the radius of the Sun far exceeds that of the Earth,
convection is often studied in a three-dimensional plane that is tangential to the
surface of a sphere. The local effect of rotation is taken into consideration through
the governing equations and these models attempt to recreate the solar surface

features that we have already described (see Brummell et al. (1996) and Brummell
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Radiative
Zone

Core

Figure 1.4: The internal structure of the Sun. Image taken from NASA.

et al. (1998)). An example of a numerically simulated patch of solar surface can be

seen in Figure 1.5.

1.2 Rayleigh-Bénard convection

Rayleigh-Bénard convection is the original and definitive convective fluid system.
Its geometry is very simple; that of a fluid layer, and the basic state is also very
simple; the lower boundary is maintained at a higher temperature than the upper
boundary, and the fluid is at rest. Yet this basic system provides such a bounty of
fascinating fluid behaviour and interesting mathematical analysis that it is studied
more intensely today than in its inception over a century ago. Moreover, the
basic dynamics are encapsulated within the much more complex geophysical and

astrophysical systems that we have described.

Rayleigh-Bénard convection owes its title to the pioneering scientists who first
studied it experimentally and analytically. The original experiments on a layer of

fluid heated from below were conducted by Bénard (1900) (see also Bénard (1901)).
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Figure 1.5: Vertical velocity from a three-dimensional compressible convection
simulation, with dark shades representing downflows and light shades representing

upflows. Image taken from Brummell et al. (1996).

A photograph from one of these experiments can be seen in Figure 1.6. Subsequently
Rayleigh (1916) performed a mathematical analysis of the very same system in order
to try and qualitatively reproduce the results of Bénard (1900). This work provided
the stimulus for countless other studies of convection in the past century; analytical,
numerical and experimental. As techniques and technology have improved, so has
the insight gained into this ubiquitous fluid instability. We shall now outline the
evolution of Rayleigh-Bénard convection since its original study by Bénard (1900),

highlighting some of the seminal investigations into its dynamics.

1.2.1 Theory

Much analytical work has been conducted on the dynamics of Rayleigh-Bénard

convection, in many different capacities, straddling the very breadth of applied
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Figure 1.6: A definitive photograph taken by Bénard (1900), from one of his
pioneering convection experiments, showing the pattern within a fluid layer heated

from below.

mathematics. The theory outlined by Rayleigh (1916) in order to explain the
observations of Bénard (1900) was for the idealised case of two free boundaries,
whereas the original experiment had a rigid lower boundary and a free upper
boundary. This linear stability theory predicted the value of the Rayleigh number
at which convection would onset, for a given horizontal wavenumber. Further work
was conducted, building upon the work of Rayleigh (1916), by Jeffreys (1926),
Jeffreys (1928) and Pellow & Southwell (1940), who derived results for general
boundary conditions. An astounding treatise comprising all this work was collated
and presented in an altogether clearer manner by Chandrasekhar (1961). This is
the primary text on the linear theory of Rayleigh-Bénard convection that is still
consulted today. It encompasses all aspects of plane layer convection and includes a
number of other physical effects, such as rotation, magnetic field and the composite

effect of both.

The linear theory of Rayleigh-Bénard convection gives the critical value of the
Rayleigh number at which convection onsets. Since the analysis is conducted in

terms of normal modes, this theory predicts either exponential growth or decay, and

10



Chapter 1. Introduction

gives no further insight into the dynamics after the system has become unstable.
Building on these foundations that were laid in the first half of the 20th century,
focus then turned to the introduction of nonlinearity within the system. Malkus &
Veronis (1958) conducted a nonlinear analysis of the stability of the system to finite
amplitude perturbations. This allowed them to determine under what circumstances
the system reaches a thermal equilibrium. Furthermore they were able to make
predictions about the ratio of the convective to conductive heat flux transported
through the layer: the Nusselt number. This is an important output parameter
of nonlinear convection studies, and facilitates comparison with experimental data.

This work was modified to include the effect of rotation by Veronis (1959).

An incredible body of analytical work encompassing all aspects of Rayleigh-Bénard
convection was conducted, and—a portion of it—is summarised by, Busse (1978).
Boundless are his contributions to this area of research; his work exploring both
rotating and non-rotating convection, with and without magnetic fields. Moreover,
he made vital contributions to both the existing linear theory of Rayleigh-Bénard
convection, as well as exploring new avenues in the nonlinear regime: both
analytically and numerically. For a range of boundary conditions, under varying
theoretical assumptions, he analysed the stability of the system, discovering a range

of new instability mechanisms.

Building on the nonlinear, finite amplitude instability of Rayleigh-Bénard
convection, Lorenz (1963) derived his celebrated system of equations, attempting to
model weather in the atmosphere. The Lorenz equations are the manifestation of a
three mode truncation of the equations governing two dimensional convection, when
expanded in a double Fourier series. Lorenz (1963) showed that these deterministic
equations give rise to chaotic solutions for differing values of the initial conditions
and governing parameters. Furthermore this provided a significant catalyst for the
area of research now termed Chaos theory, and has since been applied to problems
from a wide spectrum of subjects. These include geometry, biology, chemistry,

engineering, computer science, information theory and a whole range of others. For

11
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a detailed study of the Lorenz system, one should consult Sparrow (1982). Related
to the work of Lorenz (1963), within the realm of nonlinear dynamics, Rayleigh-
Bénard convection is one of the canonical systems in which complex spatio-temporal
patterns are formed. The Swift-Hohenberg equation (see Swift & Hohenberg (1977))
was originally derived from the equations governing Rayleigh-Bénard convection, but
is now widely used to study pattern formation in its generality. For an overview of
pattern forming systems, including ones arising in Rayleigh-Bénard convection, one

should consult Hoyle (2006).

The final analytical area in which Rayleigh-Bénard is studied, that we wish to
mention, is related to the general theory of the existence and uniqueness of the
Navier-Stokes equations. Using variational methods and energy arguments, a
common aim is to try and derive rigorous upper bounds on the Nusselt number.
This is a relevant quantity in Rayleigh-Bénard convection, and as we have seen, has
direct applications to convection in geophysical and astrophysical bodies, such as the
Earth. Developed by Malkus (1954b) in order to try and explain the findings from
his physical experiments, work is constantly evolving, developing new bounds (see
Doering & Constantin (1996), Kerswell (2000), Doering et al. (2006) and Whitehead
& Doering (2011)). Although guided by numerical and physical experimental data,
this work is entirely analytical, considering different global energy balances within

the governing equations.

1.2.2 Experiments

Whilst analytical theory is very well-adept at providing insight into the linear, or
weakly nonlinear, instability of the system, in nature many convective systems are
highly supercritical. As such, it is relevant to study Rayleigh-Bénard convection for
large thermal driving, as measured by the Rayleigh number, and experiments provide
a means for doing this. Analytical theory is not confined to a particular geometry,

since the choice is arbitrary, however experiments are ultimately three-dimensional.

12
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After the initial experiments on Rayleigh-Bénard convection conducted by Bénard
(1900)/Bénard (1901), and the subsequent development in theory by Rayleigh (1916)
there were several attempts to not only repeat these experiments, but confirm that
the theory was correct. Schmidt & Milverton (1935) undertook this, and although
the nonlinear system they modelled experimentally differed from the linear theory
of Rayleigh (1916) in terms of the heat transport, the actual point of onset of
instability was confirmed. Malkus (1954a) corroborated these findings, establishing
a comprehensive suite of numerical results for Rayleigh numbers up to 10°. He
made predictions about the Nusselt number scaling and the nature of the convective
turbulence. Furthermore, as we have already mentioned, this was supplemented
with an analytical theory to explain these observations (see Malkus (1954b)). In
conjunction with this, Kraichnan (1962) developed a theory in order to explain
the results of many of the experiments that had taken place. He attempted to
derive different laws for the heat transport in the turbulent convective system, as
a function of the Rayleigh number and Prandtl number. Rossby (1969) extended
the experimental techniques of others in order to incorporate the effect of rotation
within the system. Furthermore, he was able to capture detailed photographs of

some of the flows that were observed, one of which can be seen in Figure 1.7.

It should be noted that a lot of these early experiments into Rayleigh-Bénard
convection were conducted in very shallow layers of fluid. Since convection is an
inherently vertical process, in order to visualise the types of flow structures one
might expect, and really probe the dynamics of the system, experiments in much
deeper layers are necessary. With improvements in experimental techniques, and
technological advances, this was made possible towards the end of the 20th century.
In a layer nearly ten times as deep Castaing et al. (1989) studied Rayleigh-Bénard
convection at higher Rayleigh numbers than Malkus (1954a), observing consistent
scaling of the heat transport with the Rayleigh number. Furthermore, Zocchi
et al. (1990) analysed the dominant flow structures occurring in their convection

experiments in some detail. These included boundary layer waves, thermal plumes

13
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{a) {b)

(e N

Figure 1.7: Vertical view of convection for different values of the Rayleigh number

and Taylor number. Image taken from Rossby (1969).
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and swirling spirals of fluid motion. The work was extended to include the effects of
rotation by Liu & Ecke (1997). Their study was much more comprehensive than, for
example, that of Rossby (1969), reaching much higher Rayleigh and Taylor numbers,

in a much deeper layer.

The most current experiments on Rayleigh-Bénard convection are almost exclusively
performed in order to develop scaling laws governing the Nusselt number and the
Reynolds number. Furthermore, with theoretical predictions of such quantities
being readily available, as we have discussed, there are many competing hypotheses.
Grossman & Lohse (2000) developed a theory in order to try and corroborate
all the different experimental results. They postulate that there exist different
regimes, where the Nusselt number scales differently, according to the values of
the Rayleigh number and the Prandtl number. Moreover, since the majority of the
convective systems that are found in nature are influenced by rotation, advances in
technology mean that nearly all modern experiments on Rayleigh-Bénard convection
incorporate this. Notable examples include the work of King et al. (2009), King et al.
(2012) and Liu & Ecke (2009).

1.2.3 Numerical simulations

Straddling the boundary between linear and weakly nonlinear theory and
experiments are numerical simulations. Furthermore, they can be applied to a range

of geometries and scenarios not easily realisable in physical experiments.

Building on his own weakly nonlinear theory Veronis (1966) devised a numerical
algorithm in order to extend his predictions about two-dimensional Rayleigh-Bénard
convection deeper into the nonlinear regime. The maximum Rayleigh number that
he was able to reach was orders of magnitudes below the physical experiments of
that time. He observed only steady state behaviour in this limited Rayleigh number
regime. This differs from experiments in the fact that they are inherently turbulent.

He was able, however, to observe how the initial convective instability saturated, in
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a nonlinear manner. Furthermore his predictions for the Nusselt number were in
line with physical experiments. Veronis (1968) extended this work to incorporate
the effect of rotation into the system, using a largely similar numerical method.
Despite noticing some similarities with the experimental work of Rossby (1969), it
was pointed out that a lot of the differences were due to the fact that two-dimensional

geometry is somewhat restrictive.

Moore & Weiss (1973) extended the work of Veronis (1966), studying non-rotating,
two-dimensional Rayleigh-Bénard convection for a much more comprehensive range
of Rayleigh and Prandtl numbers. Despite using different numerical methods, the
results from these two studies agreed at coinciding parameter values. Moore & Weiss
(1973) observed nonlinear, time-dependent instability, specifically motion that was
periodic in time. This behaviour was identical to that noticed by Krishnamurti
(1970a) /Krishnamurti (1970b) in convection experiments. Furthermore, they were
able to give a simple physical explanation of this instability and relate it to the
theoretical work of Welander (1967). They observed a Nusselt number scaling that
corroborated both the theory of Kraichnan (1962) and the experimental results of
Malkus (1954a). This work stood as a prime reference on two-dimensional Rayleigh-
Bénard convection for the remainder of the 20th century, due to the detail in which

it was studied for such a range of parameters.

The subsequent evolution of numerical simulations into two-dimensional Rayleigh-
Bénard convection was largely governed by the progress made in computing
hardware. The numerical methods developed in the mid-20th century were limited
by the numerical resolution that was able to be implemented on a given computer
architecture, the actual mathematics that they were conceived from did not change.
With the rapid development of fast, efficient computing resources in the late 20th
century, numerical algorithms were able to progress too. Notably DeLuca et al.
(1990) performed high Rayleigh number simulations of non-rotating convection,
observing new scalings of the Nusselt number, in what was termed the hard

turbulence regime. These scalings had been predicted on theoretical grounds, and
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in physical experiments previously (see Zocchi et al. (1990)). With this success,
by the time the authors came to apply their numerical method to that of rotating
convection, advances in technology had developed so rapidly that they were able to
implement a three-dimensional study (see Julien et al. (1996b)/Julien et al. (1996a)).
Despite this, Vincent & Yuen (1999)/Vincent & Yuen (2000) used similar numerical
techniques to achieve what are the highest—that we are aware of—Rayleigh number
numerical simulations of nonlinear two-dimensional Rayleigh-Bénard convection to-
date. They observed a whole regime of different behaviour that had not been
predicted on theoretical grounds. The behaviour was so turbulent that existing
theories relying on large scale energy balances were not valid, since the flow had

begun to develop on a much shorter length scale.

It is with the exponential growth in the advancement of modern computing
technology that three-dimensional Rayleigh-Bénard convection has become a more
favourable problem to simulate numerically, and for that matter, theoretically. It is
not the case that everything is known about the two-dimensional system; there is

still a wealth of insight to be gleaned. Something we shall endeavour to do here.

1.3 Thesis outline

[t remains to outline the structure of the work that this thesis comprises. In Chapter
2 we present the governing hydrodynamic equations and rearrange them into various
useful forms that we shall use later in this work. Furthermore some important
consequences of these equations shall be noted. In Chapter 3 we review the linear
stability theory of Chandrasekhar (1961), which is included for completeness. In
Chapter 4 we develop an algorithm in order to perform numerical simulations of the
nonlinear equations, so that we can further probe the dynamics of the system. In
Chapter 5 we present the findings of our numerical results for both rotating and non-
rotating Rayleigh-Bénard convection, drawing comparisons with all the literature

that we have mentioned. In Chapter 6 we present an asymptotic theory designed to
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address a particular phenomenon that we observe in the numerical results of Chapter
5. In Chapter 7 we summarise all our findings, relating them to the work of the
wider geophysical and astrophysical research community. Furthermore, we indicate
potential areas of development that could be undertaken to extend our insight into

the dynamics of two-dimensional Rayleigh-Bénard convection.
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The equations governing rotating

convection

The equations governing rotating Rayleigh-Bénard convection have been derived
in significant detail by Chandrasekhar (1961), therefore we shall not repeat this
here. We shall, however, explain their origins, which lie in the conservation
of mass, momentum and energy. We shall present the equations in the most
general of circumstances, before specifying the exact problem that we wish to study
mathematically. For the specific basic state that we consider, equations will be
derived governing perturbations to this state. This involves expressing the equations
in dimensionless form, introducing several important parameters that govern the
dynamics of the system. We shall manipulate these equations into several useful
forms that will play a part within the analysis of subsequent chapters. Furthermore,
some important results stemming from the governing hydrodynamic equations shall

be presented, such as the Taylor-Proudman theorem.
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2.1 Mathematical statement

2.1.1 Continuity equation

For a fixed volume V| the total mass within the volume is given by the integral of

the density p = p(x,t), which itself may be a function of both position and time

/VpdV (2.1)

where dV = dxrdydz is a volume element. The only way the mass within V' can
change in time is via fluid flowing in and out across its surface S. If dS' is a surface
element of S, with associated outward-pointing, unit normal vector n, then the rate

of change of mass—in time—is given by

d

— [ pdV = — / pU - dS, (2.2)
dt Jy S

where U = U(x, ) is the fluid velocity. Since the volume V is fixed in space, and
does not depend on time, we may differentiate inside the integral. Furthermore,
using the divergence theorem, we may turn the surface integral on the right-hand

side into a volume integral, giving

/V (% +V- (pU)) dv = 0. (2.3)

Since this must hold for any arbitrary volume V', we must have that

ap B
-tV (pU) =0. (24)

This is the general expression for the continuity of mass. For a fluid with constant

density, this reduces to

V-U=0, (2.5)

stating that the fluid velocity is solenoidal, or incompressible.
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2.1.2 Momentum equation

The Navier-Stokes equations are a mathematical expression of Newton’s Second law
of motion, in the context of fluid dynamics. They state that the product of the
density and fluid acceleration are equal to the net force per unit volume on a fluid
parcel as it moves within a flow. Derived by Chandrasekhar (1961), the momentum

equation is given by

ou
where p and U are the fluid density and velocity respectively that we have already
introduced. Here f is the macroscopic, or body, forcing that is exerted on a particular

fluid parcel and o accounts for microscopic stresses internal to the fluid. Written in

tensor notation, we have

ou; oUu;
Par T PUja—xj =fi+

8a,~j

)
aSL’j

(2.7)

for i = 1,2,3, where the stress tensor o;; represents the i'th component of stress,
on a given surface element, that has unit normal pointing in the j-direction. For all
the work considered here, we shall assume that the fluid is Newtonian, in that the
viscous stress is proportional to the rate of strain of the fluid. Mathematically this

1s written

(2.8)

4 .9
o = —Pb, 1 s (8UZ oU; 20U, %)

Oz, + ox; B §axk
The term containing P is isotropic (its magnitude is independent of direction) and
the remaining terms are anisotropic, representing the microscopic effects of viscous
forces acting on a fluid parcel. Here p is the dynamic viscosity, and in general does

not have to be constant, although for our purposes we shall assume that it is.

In the absence of any body forcing other than that of gravity-induced
buoyancy—causing less dense fluid to rise and denser fluid to sink—the form of

our external force term is thus

fi = pgi, (2.9)
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where g is the gravity vector. Inserting equations (2.8) and (2.9) into equation (2.7)

gives, in vector notation

U 1
P T p(U-V)U =—-VP+pg+p <V2U + gv (V- U)) : (2.10)

2.1.3 Temperature equation

The first law of thermodynamics states that energy is conserved; it may be converted
from one form to another, e.g. work to heat, but not created or destroyed. For a
detailed derivation see Chandrasekhar (1961), who presents the equations of heat
conduction as

p%(ch) +p(U-V)(c,T)=V-(kVT)=P(V-U)+ (2.11)

where p, U, and P are the already-introduced fluid density, velocity and pressure.
Here T is the temperature, ¢, the specific heat at constant volume—the amount of
heat energy required to increase the temperature of a fixed fluid parcel by a given
amount—and k is the thermal conductivity. We shall assume that both of these
quantities are constant throughout the fluid. ® represents the heating from the

microscopic effect of viscous dissipation and is written in terms of the fluid velocity

(see Chandrasekhar (1961))
Cp(0U; OUN\? 2 (0U)’
¢ = 2 <8x]~ * oz; 3 ory ) (2.12)

2.2 The Boussinesq approximation

In order to simplify the equations that we have just presented, we use an important
result due to Boussinesq (1903) (see Spiegel & Veronis (1960), Chandrasekhar
(1961)). The Boussinesq approzimation comprises the following assumptions: firstly,
it assumes that the depth of the fluid layer is small relative to the hydrostatic scale

heights of pressure, temperature and density. Thus it can be considered that the
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Boussinesq approximation assumes that the domain we are studying is, in this sense,
shallow. Secondly, it assumes that density fluctuations are thermal in origin, rather
than being driven by the pressure. Analogous to the anelastic liquid approximation
(see Gough (1969)), the Boussinesq approximation assumes that the flow speed is
much less than the speed of sound; here considered infinite. With this result, we
proceed by assuming that the density is constant in all terms except the buoyancy
force term in the momentum equation. We must retain a fluctuating density here
in order to account for hot fluid rising due to thermal expansion and sinking due
to gravity. We shall denote the constant density by py. Setting p = pg in equation
(2.4) gives

V-U=0, (2.13)

hence the fluid is incompressible.  This has implications within the other

hydrodynamic equations. The momentum equation reads

ou

1
T HUVU=— VP P
0

P +vV2U, (2.14)

ot

where v = pﬁo is the kinematic viscosity, a constant.

As well as the assumption of incompressibility, within the temperature equation
we assume that the effects of viscous dissipation, included via the ® term, are
negligible compared to the conduction of heat (see Chandrasekhar (1961)). Thus
the temperature equation reads

T
%—t + (U - V)T = xV?T, (2.15)
k
POCv

where Kk = is the coefficient of thermal diffusivity.

Finally, in order to make our equation set closed, we must have an equation of state
that links the density of the fluid with the temperature. For our purposes this can
be written (see Chandrasekhar (1961))

p=po(l—a(l-T)), (2.16)

where « is the coefficient of thermal expansion and Ty is the constant temperature

at which p = po.
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2.3 Rotation

Consider a vector a = (a,ay,a,) in a Cartesian reference frame, rotating with
constant angular velocity €2 relative to a fixed, inertial reference frame. We may
write a in the form

a=aX+ay+a.z (2.17)

where X, ¥, and Z are fixed unit vectors in the rotating frame. The rate of change

of a within this rotating frame is given by

Da Da,, . N Da,, .. N Da, .. (2.18)
[ — X 7z .
Dt ), Dt Dt " Dt

since in the rotating frame, the unit vectors are fixed in length and position. In the
inertial frame, the unit vectors X, ¥, and Z are not fixed, hence the rate of change of

a, in the inertial frame, is given by

Da Dax ~ Day ~ Daz A
) = 2.19
(Dt)I D DY T D (2.19)
b 2X g DY D2 (2.20)
“Dr T Dr T D '
Da . - N
== +aAXxX+ae,Q2xy+ax2, (2.21)
Dt ) ,
Da
== Q 2.22
(50), - 02

where we have used the fact that the rate of change of the unit vectors in time, as
observed in the inertial frame, is equal to the cross product of the unit vector and
the rotation vector (see Acheson (1990)). Now, let the vector x describe the position

of a fluid particle. Applying (2.22) to x gives

(%) - (%) vaex o

The rate of change of position of a fluid particle is its fluid velocity, hence we have
U[ :UR+Q X X. (224)
That is, the fluid velocity in the inertial frame is equal to the fluid velocity in the

rotating frame, plus the velocity gained from the solid body rotation 2 x x. In
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the Navier Stokes equations, on the left hand side, we have the rate of change of
velocity, in an inertial frame. We need to work out what this is in a rotating frame.

Applying (2.22) to U; gives

DU, DU,
= Q . 2.2
< Dt )I ( Dt )R+ XUI ( 5)

Using equation (2.24), this gives

DU D
( th)lz (E(UR+QXX))R+QX(UR+QXX), (2.26)
DU Dx
:( DtR)R+Qx<D—t)R+QxUR+Q><(Q><X). (2.27)

Now, the second term on the right-hand side may be re-written making use of

equation (2.24), to give

DU, DUy
_ 20) Q x (9 2.2
(Dt )1 (Dt )R+ x Up + Q x (2 x x), (2.28)
D 1
— (PY5) o xUs- iy xx?). (2.29)
Dt J, 2

where we have re-written the final term in a more useful form. Hence the rate of
change of velocity in the inertial frame is equal to the rate of change of the velocity
in the rotating frame, plus the effects of two other terms on the right hand side.
The first term is known as the Coriolis acceleration. It is oriented perpendicular
to both the direction of rotation and fluid velocity in the rotating frame, and is
proportional to the magnitude of the velocity in the rotating frame. Hence for a
clockwise rotation vector, a fluid particle moving in a straight line in the rotating
frame will appear to be deflected to the left, when viewed in the inertial frame. The
second term is known as the centrifugal force. It is oriented away from the axis
of rotation and is proportional to the distance of a fluid particle from the axis of
rotation. Hence a fluid particle circling the axis of rotation in the rotating frame

will be pushed outwards, when viewed in the inertial frame.

Re-writing the momentum equation with these additional terms, and dropping the

subscript r, we have

oU 1
L (U-V)U = —— VP + 2g — 22 x U + vV2U, (2.30)
ot P P
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where we have absorbed the centrifugal force into the pressure gradient term, hence

the pressure can be thought of as a modified pressure, given by
— Po 2
Ptotal =P - 5|Q X X| . (231)

Note that the effects of rotation do not alter the Boussinesq approximation, and so
its validity is still justified. Furthermore, the other hydrodynamic equations remain

unaltered under these conditions.

2.4 Mathematical formulation

We consider a two-dimensional layer of fluid with depth d and horizontal extent L.
The lower boundary is maintained at a higher temperature than the upper boundary;,
providing a temperature difference—the driving force of convection—of AT across
the layer. The side walls, located at * = 0 and x = L, are thermally insulating.
Gravity is taken to act in the negative z direction (g = —g¢z), whilst the axis of
rotation is aligned with the z axis (2 = Qz). This geometry can be seen in Figure
2.1. In our two-dimensional setup, we only allow quantities to be functions of x, z
and t: the horizontal and vertical coordinates respectively. Whilst we do not allow
any quantities to be a function of y, we do permit flows in the y-direction. This is
necessary since we have aligned the rotation axis with the z-axis and so the term
2Q x U in equation (2.30) will have a component in the y-direction, thus driving a

flow in that direction.

2.4.1 Boundary conditions

To accompany the governing hydrodynamic equations, we must enforce a set of
boundary conditions on the fluid velocity and temperature at the upper and lower

surfaces. Convection is driven via an imposed temperature difference, AT, across
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Figure 2.1: Physical setup of the problem: schematic of a convective layer.

the fluid layer. The temperature satisfies the following boundary conditions

T=Ty+AT at z=0, (2.32)

T="T, at z=d. (2.33)

The boundary conditions on the fluid velocity depend on the nature of the bounding
surface, and so we distinguish between stress free and no slip boundary conditions.
In either case, no fluid may cross perpendicular to the boundary, so we have the

following impermeability condition condition

U-a=W =0 on any horizontal boundary. (2.34)

Throughout this work we shall utilise the same boundary condition at both bounding

surfaces, i.e. both stress free, or both no slip.
Stress free

The stress free, or free slip, boundary condition is so named because it requires that
the tangential stress must vanish at the boundary. This allows the fluid travelling
in a direction tangential to the boundary, to move freely along it. From equation

(2.8), equating the tangential components of the stress tensor, o;;, to zero, gives us
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the following

ou ow
ov. oW
Oy = pu (—az * 5 ) =0. (2.36)

Since W = 0 on either boundary, for any x, there is no change in W as we go
along the boundary in the x direction. Hence the derivative of W with respect to x

vanishes, and we have the boundary conditions

oU

= =0, (2.37)
oV
=, =0 (2.38)

Now, if we differentiate the continuity equation with respect to z, and apply the

above boundary condition, we have

0 o’U 9V OPW 0?W
—VvV.-U-= = =0. 2.
an v 0x0z + y0z + 072 0= 0z 0 (2:39)

The z component of the vorticity is given by

ov. ou oV
g_%_a_y_%. (2.40)

If we differentiate this with respect to z we have

o PV
— = — 241
0z  0x0z’ (241)
hence, by the above boundary condition on V', we have
a¢
— =0. 2.42
0z 0 (242)

No slip

The no slip boundary condition is so named because it requires that fluid not be
allowed to pass along the boundary, meaning that all components of the velocity
must vanish

U= (UV,W)=0. (2.43)
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Since U = 0 on either boundary, for any x, there is no change in U as we go along the
boundary in the z direction. Hence the derivative of U with respect to x vanishes.

The continuity equation gives

ou oV oW ow
_ov oV _ A 9.44
ox + dy + 0z = 0z 0 (244)

V-U

The z component of the vorticity is given by equation (2.40). Since V = 0
everywhere on the boundary, its derivative with respect to x must also vanish,

giving us a boundary condition on the normal component of the vorticity

¢=0. (2.45)

2.4.2 Basic state

Motivated by the mathematical description of the problem we must construct a
solution that satisfies the governing hydrodynamic equations, known as a basic
state. We then perturb this basic state and study its stability to such perturbations.
It is conventional to assume that the basic state is steady—does not depend on
time—and that the fluid is at rest—no fluid velocity. Furthermore we assume that
the temperature is a function of the vertical coordinate only. We shall denote the
basic state variables with a subscript B. With no fluid velocity we have Ug = 0
and so the continuity equation is trivially satisfied. The z and y components of
the momentum equation tell us that the basic state pressure is a function of z only.

The z component of the momentum equation and the temperature equation yield,

respectively
dPp
— = 2.46
P 9pB, (2.46)
d*Ty
=0. 2.47
2 (2.47)

The first equation is an expression of hydrostatic equilibrium: the balance of pressure

gradients and gravity. The temperature equation admits a solution of the form

TB = TB(Z) = Clz + C(], (248)
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where the constants Cy and ) are determined by application of the boundary
conditions (2.32) and (2.33). Applying these boundary conditions gives the

expression for the basic state temperature as
Tp(z) = Ty + AT (1 . 2) . (2.49)

Knowing the basic state temperature profile allows us to solve for the basic state
pressure. Using the equation of state (2.16) within the equation of hydrostatic
equilibrium (2.46) gives

dPp

— = 9ro(1—a(T=Ty), (2.50)

= —gpo (1 —aAT (1 - 2)) ' (2.51)

Solving this equation for the basic state pressure gives

Ps = Py — gpo2 (1 — aAT (1 - 2—2)) , (2.52)

where F, is the constant value at z = 0.

2.4.3 Perturbation equations

We now take our basic state solutions and apply a perturbation to them. We shall

denote perturbation quantities in lower case, such that
U=Ug+u T=15+60, P=Pg+np.

Note that since Ug = 0, this means u satisfies the boundary conditions that we
derived in Section 2.4.1. However, since the basic state temperature already satisfies
the required boundary conditions, the temperature perturbation must vanish on

both boundaries. That is

0=0 at z=0and z=d. (2.53)
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The continuity, momentum and temperature equations then read

V-u=0, (2.54)
ou 1 . 9
E—i—(u-V)u: —p—Vp—l—goz@z—QQ xu+vV-u, (2.55)
0
AT
% + (u- V) = T kV20), (2.56)

where we have used equation (2.46) to cancel the basic state terms in the momentum

equation that are in hydrostatic equilibrium.

2.4.4 Dimensionless equations

When studying problems such as convection in geophysical and astrophysical bodies,
it is extremely difficult to create an experiment that exactly models the physical
conditions within the centre of the Earth, for example: the length scales and
temperatures required are far too large. We could however make a drastically
scaled-down experiment, or perform numerical simulations, but how would we know
that they truly represent processes occurring in the Earth? This leads us to the
concept of dynamic similarity. For different values of the parameters within the
governing equations (e.g. layer depth, temperature difference, kinematic viscosity)
we would expect different resultant flows. Crucially, it is the dimensionless groupings
of these different parameters that give rise to different flows. In expressing the
governing equations in dimensionless form, we are able to classify the type of flow
based on certain dimensionless parameters. This means that although two different
experiments may have different parameter values, we are able to compare them

like-for-like, based on the value of these dimensionless parameter couplings.

In order to express the governing equations in dimensionless form, we must choose
certain values with which to scale the different quantities. A natural length scale
of the problem is the layer depth, d. For the unit of time, we shall choose the
thermal diffusive time, %. This is the characteristic amount of time that it takes

for a thermal anomaly to diffuse, over the length scale d. The unit of temperature is
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chosen based on the temperature difference across the layer, AT. Re-written with

these scalings, our variables are

~ d*~ ~ ~ 2
Xx=dx, t= ;t, u= gu, 0=ATOH, p= '0(0; D, (2.57)

where all ~ variables are dimensionless. Note that with the chosen length scaling
we have V = é% Furthermore, this means the boundaries are located at z = 0
and z = 1 in dimensionless coordinates. Proceeding with these scalings in equations
(2.54), (2.55) and (2.56), the continuity, momentum and temperature equations

read, respectively, in dimensionless form

88_1151 + (u-V)u=—-Vp+ RaPrbz — Ta2Pra x u+ Prv?*u, (2.59)
0
% + (u- V)8 =w + V3, (2.60)

where we have dropped the ~ notation and from now on, all variables are to be
presumed dimensionless, unless otherwise stated. The dimensionless parameters are
the Rayleigh number Ra, the Prandtl number Pr and the Taylor number 7T'a, which

is related to the Ekman number Ek as shown. These are defined as

ATd 204\ *
R

RV 14

The Rayleigh number is a measure of convective driving of the system. It is a
ratio of buoyancy forces that promote convection—causing hotter, lighter fluid to
rise—and diffusive forces that negate this, causing both heat and motion to dissipate.
Increasing the Rayleigh number increases the convective driving of the system. The
Prandtl number is the ratio of the kinematic viscosity to the thermal diffusivity. For
Prandtl number greater (less) than unity, momentum will diffuse faster (slower) than
heat. The Taylor number expresses the ratio of the rotation and viscous diffusion
time scales. Increasing the Taylor number increases the rotational effects on the
system. We now need only keep track of these three dimensionless parameters and

varying these will allow us to explore all possible flow regimes. Some examples of
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realisable values of these parameters are given in the table below. Note that there is
differing opinion as to the value that diffusivities take inside the Earth’s core, since
they can be estimated on molecular or turbulent grounds, giving rise to different

estimates of the dimensionless parameters.

Ra | Pr| Ta

Earth’s core (molecular) || 103 | 1 | 10%

Earth’s core (turbulent) || 10% | 1 | 10'8

Table 2.1: Estimates for the Rayleigh, Prandtl and Taylor number in the Earth’s

core, taken from Jones (2007).

2.4.5 Vorticity-streamfunction formulation

Though we have already derived the governing hydrodynamic equations (cf.
equations (2.58), (2.59) and (2.60)), it shall be seen later (particularly in Chapter
4) that it is convenient to express them in a different form, using the vorticity
and a streamfunction as the governing hydrodynamic variables, along with the
temperature. Beginning with the momentum equation, as written in equation (2.59),

we may re-write the (u- V)u term using vector identity (A.1), giving the following

0 1 )
a—ltl +V <§|u|2> +wxu=—Vp+ RaPr0z — Ta2Prz x u+ PrV*u, (2.62)
where we have introduced the fluid vorticity w = V x u. Taking the curl of the

above equation renders all gradient terms zero, leaving us with

0 1
88—0: +V X (wxu)= —RaPrg—xy —Ta2PrV x (2 x u) + Prviw. (2.63)

Using vector identity (A.2), along with w = V X u and the fact that V- u = 0,

allows us to re-write the terms V x (w x u) and V x (Z x u) as follows

(@ Ve = @ Vju = ~RaPrly 4 TatPr(s- V)t Prvdw. (260
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Taking the y-component of this equation we have

&u 69 1 81} 2
i (u-V)w = —RaPr% +Ta P'r’@ + PrV-w, (2.65)

where v and w are the y-components of the velocity and vorticity respectively. Since
we are considering two-dimensional flows, dependent only on x and z, then via the
incompressibility condition we may introduce a streamfunction that satisfies the

following
KWW
0z’ - Ox’

Working now with the streamfunction renders explicitly solving the continuity

u =

(2.66)

equation irrelevant, since any flow described by such a streamfunction is

automatically incompressible as g—z is also zero. Furthermore, we have that

w = —V?1. (2.67)

Hence writing the above equation in these variables we have

ow Opow Opow 20 s, O ,
o + 92 0: 9201 RaPT@x +Ta Praz + PrvVw, (2.68)

or, be letting J denote the Jacobian determinant on the left-hand side, we have

&u . 8€ 1 81} 2
i J(Y,w) = —RaP’ra—x +Ta P'r’@ + PrV-w. (2.69)

Since this equation contains a term involving the y-component of the velocity, v, we
require an evolution equation for this quantity. Taking the y-component of equation
(2.59) will provide us with such an equation. Written in vorticity-streamfunction

variables, this gives us

8v . 1 81p 9
e + J(¢,v) =Ta2Pr P + PrV-u. (2.70)

In a similar manner, we may write the heat equation in the form

00 -
o T IW.0) = 25 V0. (2.71)

It remains to specify the boundary conditions in terms of the vorticity-

streamfunction variables. From the impermeability condition we have w = 0 on
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z=0and z = 1. In terms of the streamfunction we have w = g—f, but requiring this
to vanish at z = 0 and z = 1 is equivalent to ¢ being equal to a constant. In order

to conserve the horizontal flux through the layer, we have

1 B 1 a¢ B L
/O udz = —/O 5,0z = =0 (2.72)

and hence the constant value of the streamfunction must be the same on both
boundaries (which we may arbitrarily set to zero). If our bounding surfaces are
stress free then we require that % and % both vanish on both bounding surfaces.
Written in terms of the vorticity and using the fact that ¢ is constant, allows us
to specify that the vorticity should vanish on z = 0 and z = 1. The temperature
boundary conditions remain unchanged in the vorticity-streamfunction formulation,
hence we require
v

w:@Z):H:%:Oatz:Oandz:l. (2.73)

If our bounding surfaces are no-slip then we require that all components of the
velocity vanish on both boundaries and so we have two boundary conditions on the
streamfunction but none on the vorticity. In this case we require

__

w—az—H:U:Oatz:Oandz:l. (2.74)

2.5 Properties of rotating fluids

2.5.1 Rossby number

We have already introduced the Taylor number, accounting for the rotational driving
of the system, although this does not determine whether the system is dominated
by the rotation. Since the momentum equation is nonlinear in the velocity, it is
feasible that for high enough Rayleigh number, such a strong flow is driven that
the inertial term balances—or dominates—the rotation term. It is for this reason

that we introduce the Rossby number, a further dimensionless number that is the
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ratio of inertial forces to the Coriolis forces. Once again we use d as the length
scale of the problem but this time scale the velocity with a general velocity scale U,.
Therefore the inertial and Coriolis forces respectively scale as (u-V)u ~ U,?/d and
Q2 x u ~ QU,, hence their ratio, the Rossby number, is given by

U

Ro = 0

(2.75)

The Rossby number can be thought of as the ratio of the convective turnover time,
%, to the rotation time, é For Ro <« 1 the Coriolis force is much greater than
inertial forces and so we expect that the flow will be dominated by the effects of
rotation. For Ro > 1, since the Coriolis force is weaker than inertial forces, we
expect that the flow will not ‘feel’ the effects of rotation and thus behave like a
non-rotating flow. For Ro close to one, since the relative magnitudes of the Coriolis

force and inertial forces are comparable, it is unclear from the outset whether the

resulting flow will be rotationally influenced or not.

2.5.2 The Taylor-Proudman theorem

Within the study of rapidly rotating fluids, there is a significant theory, owing to
Proudman (1916) and Taylor (1917)/Taylor (1922). We suppose that we are in a
situation with a slow—relative to rotation—steady, velocity, in a fluid with negligible
viscosity. That is, large Taylor number, low Rossby number. To leading order the
momentum equation gives

TazPrz x u=—Vp. (2.76)

This balance between the Coriolis force and the pressure gradient is known as
geostrophic balance. We have neglected viscosity, so this is an idealised situation,
not entirely mirrored within a natural setting. Since viscous diffusion acts on small
length scales, for example within very thin boundary layers, it is possible for the
bulk of a fluid to be held in geostrophic balance, with a departure from this state
in the boundary layer. The resulting flow is known as a geostrophic wind and is

oriented parallel to isobars: lines of constant pressure.
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Taking the curl of the above equation renders the right hand side zero, and we are
left with
TazPrv x (2 x u) =0, (2.77)

Using vector identity (A.2), the fact that Z is a constant vector, and owing to the

incompressibility of u we may transform this, to give

Ta?Pr(z-V)u =0, (2.78)
which may be written
Ju
— =0. 2.79
5, — 0 (2.79)

This final statement expresses, mathematically, the Taylor-Proudman theorem: that
the fluid velocity be independent of z, the vertical coordinate that is aligned with the
rotation vector. Hence any steady, large Taylor number, low Rossby number flow,
is essentially two-dimensional. Within a three-dimensional domain, the resulting
flow is composed of so-called Taylor columns; rotating columns of fluid, uniform
in vertical extent. They can be visualised in physical experiments, and are an
important feature of numerical geodynamo models. Within the Earth’s outer core,
the Rossby number is small, Ro ~ 3 x 1075 (see e.g. Jones (2007)), therefore
fluid velocity is small compared with rotation, and viscosity is negligible except on
small length scales. It is expected that the convection pattern in the outer core is
composed of Taylor columns, present everywhere except inside the tangent cylinder

(Rotvig & Jones (2002)).

2.5.3 The Ekman Layer

No-slip boundary conditions require that all three components of velocity vanish on
any given surface. The transition from non-zero velocity within the interior, to zero
velocity on the boundary, occurs within a very thin region know as a boundary layer.
In rotating flows, the thickness of this boundary layer is O(Ekz) (see Greenspan
(1968)). Within the derivation of the Taylor-Proudman theorem, we said that in
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nature it was generally valid in regions away from the boundary layer. Within
the boundary layer, viscosity is not negligible, and so we must include it in the
necessary mathematical balance. In dimensionless terms, the balance within the

boundary layer is given by
Ek™'Pr(z x u) = —Vp + PrV*u, (2.80)

where we have written the Ekman number in place of the Taylor number. Taking
the curl and double curl of this equation, and using vector identities (A.2) and (A.3)

respectively gives

—Eklg—': = Vw, (2.81)
Eklg—‘;’ = V'u. (2.82)

We stated that viscous diffusion only acts on small length scales. In this case
the small length scale is the distance over which the velocity changes from its
interior value, to zero on the boundary. This distance is measured along the
vertical coordinate, and hence derivatives in the z direction will be much larger
than horizontal derivatives. Taking this into account, the z components of the

above equations are

0w 0*Z
_,0Z W
Ek 15 = 5 (2.84)

where W and Z are the vertical components of velocity and vorticity respectively.

We may combine the above two equations, to gain a single equation for W, or Z

5
W _ 2 0°W

— = 2.85
0z 025 (2.85)
0z Pz
) ) 2.
0z 025 (2.86)

Both W and Z satisfy the same differential equation. We may integrate once, giving
oW
W = Wi — EK? , 2.87
‘ 0z4 ( )
0tz
Z = Ty — B ——, 2.88
¢ 0z4 ( )
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where the constants of integration W, and Zj refer to the interior vertical
velocity and interior vertical vorticity respectively. Since W and Z satisfy the same
differential equation, for now we will work with just one variable, say, W. The

homogeneous part of the solution satisfies

W 1
=——W 2.89
024 Ek2 (2:89)
and so we propose a solution proportional to e*?, giving A\ = i\/(%). Considering

the boundary at z = 0, the two roots with R(\) > 0 are not permissible, since they
represent solutions that grow as we move from the boundary layer to the interior,

so we discard them. The remaining roots give the following solutions

14 1
W:I/I/'mt—i—Wlexp(\/%]jz)—i—WgeXp(\/ﬁljz), (2.90)

14 1
Z = Zin + Zyexp (ﬁz) + Zyexp (\/ﬁ]jz) ) (2.91)

Our solutions for W and Z must satisfy equation (2.83). Enforcing this and equating
coefficients of like terms allows us to work out expressions for the coefficients in the
vorticity expression, in terms of the coefficients in the velocity expression. Hence

our solutions read

14 1
W:V[/intJrWleXp(\/%]jz)+W26Xp<\/ﬁljz), (2.92)

(1+74) (—1—|—i) (1—1) (—1—@)
Z = Lt + Wiexp| —=z | + Wy ex z . 2.93
T eER TP\ VaEk VaEk P\ ok (2.93)

We now wish to express the complex exponentials in the expressions above, in terms

of sines and cosines, doing so gives

W = Wiy + exp (\/%Tk) <A cos (\/%_k) + Bsin (\/;Tk)) , (2.94)
B-A

o) () S ()
(2.95)

where A = W, + Wy and B = (W, — Wh)i.

We must now apply the boundary conditions on W and Z, which are given by

ow
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The first two boundary conditions tell us that A = B = —W,; and so our solutions

for W and Z read

v oo ) (i) () o
7 = Zins — \/%Wim exp (\/%) cos <ﬁ) . (2.98)

It is now apparent why we referred to the constants of integration as the interior
velocity and vorticity. Looking at the above expressions, as we move away from
the boundary layer (z increasing) the exponential terms decay and we are left with
interior values. Furthermore, they satisfy our original postulate, that the boundary

layer thickness is O(E k%). Applying the final boundary condition gives the following

EEk
Wing = 7Zint7 (2.99)

which is consistent with Greenspan (1968). Furthermore, this shows that the interior
velocity is proportional to the interior vorticity. For cyclonic interior vorticity (Zin, >
0) this gives Wy, > 0 and so motion is directed into the interior: this is known as
Ekman pumping. For anticyclonic interior vorticity (Zi, < 0) this gives Wiy < 0

and so motion is directed into the boundary layer: this is known as EFkman suction.

It is these effects that intrinsically render the case of no-slip boundary conditions
more complex than the case of stress-free boundary conditions. In particular,
when performing numerical simulations—something we shall address in Chapters
4 and 5—the added complexity of the Ekman layer can be problematic. For this
reason, subsequent analysis shall be devoted only to the case of stress-free boundary

conditions.

2.6 Summary

In this chapter we presented the equations governing two-dimensional nonlinear

Rayleigh-Bénard convection and expressed them in dimensionless form. This lead
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to the introduction of three dimensionless parameters: the Rayleigh, Prandtl and

Taylor numbers.

The governing equations were presented in two different ways: the ‘traditional’
formulation expressed the equations in terms of the three components of fluid
velocity u = (u,v,w) and temperature 7', with boundary conditions on these
quantities, as well as the z component of the vorticity (. The vorticity-
streamfunction formulation expressed the equations in terms of the y component
of the vorticity w, the streamfunction 1, the y component of the velocity v and the

temperature 7', with boundary conditions on these quantities.

It is important for the reader to distinguish between these formulations—particularly
since we have defined two vorticity quantities—since both will be used independently
in the subsequent analysis. The traditional formulation shall be used primarily in

Chapter 3 and the vorticity-streamfunction formulation in the remaining chapters.
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Chapter 3

Linear theory

In Chapter 2 we derived a set of equations governing perturbations to the
hydrodynamic variables, about a steady, stationary basic state. The basic state
temperature had a purely conducting profile, dependent on the vertical coordinate
only. Upon deriving these perturbation equations we made no assumptions about
the form or, furthermore, the magnitude of these perturbations. In this chapter we
proceed by assuming that these are small, in the sense that the nonlinear product
of any two perturbation quantities is negligible, hence we are able to linearise the
equations. We then perform a stability analysis of the system by looking at the
disturbances in terms of normal modes. We calculate the critical wavenumber and
Rayleigh number at which convection will onset, for given values of the Taylor
number and Prandtl number. Furthermore, we establish bounds on the governing
parameters, allowing us to discern when the system is unstable. We shall just
present the important results here. For a detailed review of the linear stability
of Rayleigh-Bénard convection one should consult Veronis (1959), Chandrasekhar
(1961) or Drazin & Reid (1981).
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3.1 Linearisation

We begin by recalling the equations we derived in Chapter 2, governing the evolution
of the fluid velocity u and temperature T'. These are the continuity, momentum and
temperature equations given by equations (2.58), (2.59), and (2.60) respectively. As
we have already said, we shall be studying the stability of small perturbations and
so we linearise these equations. This involves ignoring the nonlinear advective terms

on the left-hand sides of equations (2.59) and (2.60). Thus we have

V-u=0, (3.1)
88_1: = —Vp+ RaPrbz — Ta?Prz x u + Prv2u, (3.2)
o0

9 .
ot wt Vv ¥

where we recall that w is the z-component of the fluid velocity. In order to eliminate
the pressure term we begin by taking the curl and double curl of equation (3.2), and

using vector identities (A.2) and (A.3) to transform them into the following form

aaj = RaPr (V x 0z) + Ta> Prg— + Prviw (3.4)
0o 020 Ow 4
av u= RaPr@z — Taz Pra— + PrViu (3.5)
where we recall that the vorticity is given by w = V x u. We now take the

z-components of these equations, along with the temperature equation, as the
equations upon which we shall conduct our linear stability analysis. They are given

by

a¢ ow 9
= Ta:Pr— + Pr .
T 5. V¢, (3.6)
doy 00 ¢ A
av w = RaPrW — Taz PT@ + PrViw, (3.7)
29 5
vt V-0, (3.8)

where we recall that ¢ is the z-component of the vorticity given by equation (2.40)
that itself is a function of u and v—hence we do not require evolution equations for

w and v.
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3.2 Normal mode analysis

We now postulate normal mode solutions of the form

w(x, z,t) = %{W(z)em”"t}, (3.9)
(2, 2,t) = %{Z(z)em“"t}, (3.10)
0(z, 2, 1) = %{@(z)em”"t}. (3.11)

In the above expansions, the functions W (z), Z(z) and ©(z) could be complex. a
is the wave number of a particular normal mode and ¢ is the complex eigenvalue
that shall determine the stability of the system. It is actually the real part of the
eigenvalue that determines the stability of the system. Note that for (o) < 0, as
time evolves the solutions will decay exponentially, and hence the system is stable.
For R(o) > 0, as time evolves the solutions will grow exponentially, and hence
the system is unstable. The case (o) = 0 characterises the point at which the
system is neither stable nor unstable, often termed marginally stable. ¢ can be
thought of as a bifurcation parameter, and since the stability of the system changes
at 0 = 0, this is the corresponding bifurcation point. Hence there are two different
classes of instability that may occur: instability due to a purely real eigenvalue going
through zero—a direct, or ordinary bifurcation textemdash and instability due to
the real part of a complex conjugate pair of eigenvalues going through zero—a Hopf
bifurcation. The former is often termed a stationary instability and the latter is

often termed overstability, or an oscillatory instability.

With expansions of such a functional dependence on x, z and t we have the following

0 g a 2 2 9
a—a, %—Za, %_D7 V_D_a’7 (312)

where D is an operator representing differentiation with respect to z. Note that the

stress-free boundary conditions in terms of these variables are as follows

W=DW=DZ=0=0 at 2=0 and z=1. (3.13)
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Inserting our expansions (3.9), (3.10) and (3.11) into equations (3.6), (3.7) and (3.8)

respectively give

0Z =Ta:PrDW + Pr (D* — a?) Z, (3.14)
o (D?* — a®) W = —a®RaPr® — Ta? PrDZ + Pr (D* — a®)* W, (3.15)
c® =W+ (D* —a®) ©. (3.16)

Rearranging the above equations so that like terms are together gives

(D2 e P%) Z = —Ta*DW, (3.17)

(D? - a?) (D2 —a? Pi> W = a?Ra® + Ta*DZ, (3.18)
T

(D*—a*—0)0 =-W. (3.19)

If we evaluate equation (3.18) on the boundaries then since © = DZ =0 at z =0
and z = 1 then the right-hand side vanishes. Furthermore, on the left-hand side,
since W = D>W =0 at z = 0 and z = 1, this tell us that D*W = 0 is also required
on the boundaries. Furthermore, it can be seen that any even-powered derivative
of W, with respect to z, will vanish on the boundaries. The solution that satisfies
these boundary conditions is given by W = Wy sinnrz. Looking at equation (3.17)
tells us that the solution for Z must be of an opposite parity to W, hence we have
Z ~ cosnmz, whilst equation (3.19) tell us that the solution for © must be of the

same parity as W, hence we have © ~ sinnnz also.

We seek to form an equation governing just one of the variables, hence we need to

apply the operators (D? — a? — ) and (D? — a® — o) to equation (3.18), yielding

(DQ—QQ) (DZ—aZ—i>2(D2—a2—U)W

Pr
o
=a’Ra (D2 —a® - ﬁ) (D2 —a® - cr) S
+TazD (D*—a® - o) <D2 —a?— Pi) Z (3.20)
T

We can now eliminate Z and © by using equations (3.17) and (3.19) to give an
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equation entirely in terms of W

o \2
(D2—a2) (DQ—aQ—P—T> (Dz—az—J)W

+a*Ra (D —a* = 2 ) W+ TaD? (D* — a* = o) W = 0. (3.21)
r
Since we have justified that W ~ sin nrz this has the consequence that D?* ~ —n?2r2.
Using this within equation (3.21) gives

o \2
P—r> (n27r2 +a?+ a)

) +n*7°Ta (n°n” + a® + o) = 0. (3.22)

(n°n® + a?) (n27T2 +a® +

2 ( 22, 2, 9
—a"Ra (n°m” +a” + —
Pr

Equation (3.22) is a dispersion relation that allows us to determine the eigenvalue
o, as given by Drazin & Reid (1981). For reasons that shall become evident, at
this point we shall make a distinction between the analysis of the rotating and

non-rotating systems, beginning with the non-rotating one since it is conceptually

simpler.

3.3 No rotation

Before analysing the dispersion relation given by equation (3.22) we shall present
a general result due to Chandrasekhar (1961) and Drazin & Reid (1981). The
principle of exchange of stabilities allows us to infer from the governing equations

some specific details about the eigenvalue o.

3.3.1 The principle of exchange of stabilities

Setting T'a = 0 in equations (3.18) and (3.19) gives the following

(D? —a?) (D2 —a® — %) W = a*Ra®, (3.23)

(D*—a*—0)O0 =—-W, (3.24)
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where we have in fact disregarded the equation for Z, since it is identically zero in

the non-rotating system.

We begin by multiplying equation (3.24) with the complex conjugate of O, denoted

©* and integrating across the fluid layer, from z =0 to z = 1.
1 1
/ (0"D*6 — (a® + 0)|O]) dz = —/ O*Wdz. (3.25)
0 0

Taking the first term on the right-hand side and integrating by parts, noting that

O* satisfies the same boundary conditions as © tell us

1 1
/ (DO + (a? + 0)|O) d= = / O Wz, (3.26)

0 0

We may write this in the form
1
Il + 0']2 = / @*Wdz, (327)
0

where the integrals I; and I, can be identified by inspection. Their precise form
is of no particular interest, the crucial thing is that since the integrands in I; and
15 are real and strictly positive, the integrals themselves will yield real and strictly
positive values. Now, turning our attention to equation (3.23), we multiply this by

W the complex conjugate of W, to give

1 o a’o 1
/ w* [ DAW — (2a2 n —) W+ [t + 22\ w)ds = a2Ra/ W*eds.
0 Pr Pr 0
(3.28)

Now if we integrate the first term on the left-hand side by parts twice, and the second
term by parts once, using the fact that W* satisfies the same boundary conditions

as W, then we have

/1 ID2W|? + (2a2 + i) W+ (ot + S0 ) as — aZRa/lw*@dz
: Pr Pr B : '
(3.29)

Similarly we may write this in the form

1
Is+0ly = a®*Ra / W*Odz, (3.30)
0
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where the integrals I3 and I, can once again be identified by inspection. Again, the
precise form of I3 and I, is of no particular interest, yet congruously to I; and Is,
since the integrands are real and strictly positive, the integrals I3 and I, themselves
will yield real and strictly positive values. It is noteworthy that the integrals within
the right-hand sides of equations (3.27) and (3.30) are the complex conjugate of
one another. Furthermore, denoting the real and imaginary parts of the complex

eigenvalue o by o, and o; respectively, we have
a’Ra (I} + (0, +i0y) o) = (I3 + (0, +i0;)1)" . (3.31)
For this equation to be satisfied, we must equate its real and imaginary parts, giving

a’Ra (I, + 0,15) — (Is + 0,1,) = 0, (3.32)

o; (a’Rals + Iy) = 0. (3.33)

Since Iy, 14, a and Ra are all themselves positive, the only way in which the latter
equation can be satisfied is if o; is itself zero. This means that o is purely real and
that for non-rotating convection, linear theory predicts that convection cannot set
in via a Hopf bifurcation. Furthermore, the onset of instability will occur when the

now real eigenvalue o is equal to zero.

3.3.2 Growth rates

Setting T'a = 0 in the dispersion relation given by equation (3.22) gives

g

2_2 2 2_2 2
(nw +a)<n7r +a +PT

) (n27r2 +a® + 0) — a*Ra (n27r2 +a® + %) =0,
(3.34)

where we have taken out a factor of (n’m? + a* + ). Here we have lost a power

of o and effectively reduced the order of the system. This stems from the fact that

the vorticity is identically zero within the non-rotating system. Rearranging this

equation and equating like powers of o gives

((n27r2 +a?)® — azRa)

2 2 2 | 2
o’ + (n*m* +a®) (Pr+1)o + Pr (2 £ )

— 0. (3.35)
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Clearly, in order to have a root o0 = 0 we require

2,2 2\3
Ra = M. (3.36)

a?

For stability, by the Routh-Hurwitz criterion, we require that all coefficients of o

in equation (3.35) are positive. The coefficients of o2

and o are both positive.,
but for the constant coefficient to be positive we require that Ra is less than the
marginal value given by equation (3.36). Therefore to determine the critical Rayleigh
number—the value at which the onset of convection will occur—we must minimise

this expression over both n and a. Clearly n = 1 is the minimal non-trivial value of

n, giving
(72 + a?)?
Ra=—, (3.37)
2000
15001
Ra 000}
500t
O L L L L L
0 1 2 3 4 5 6

a

Figure 3.1: Plot of the Rayleigh number versus wave number for non-rotating

convection, from equation (3.37).

In order to minimise with respect to a, it is a simple matter of differentiating Ra
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with respect to a and equating the resultant derivative to zero. This gives

T
a. = — =~ 27221, 3.38
= (3.38)
2 4
Ra. = Ra(a,) = ZT ~ 657.511. (3.39)

The roots for general ¢ can be found by applying the quadratic formula to the

dispersion relation (3.35), giving, for n =1

APy (g—; _ )
(Pr+1)?

2 2 P 1
o= T *“)2( GRIED S

(3.40)

Note that the onset of instability was not governed by the value of the Prandtl
number, yet the precise rate at which solutions will grow or decay does have Prandtl

number dependence.

3.4 Rotation

For non-zero Taylor number there does not exist a theory analogous to the principle
of exchange of stabilities, whereby we were able to determine that the eigenvalue
governing the stability of the non-rotating system was purely real. For rotating

convection we have to assume that in general the eigenvalues are complex.

3.4.1 Growth rates

We return to the dispersion relation for o, given by equation (3.22). For the non-
rotating system, instability set in according to the lowest non-trivial value of n. Since
in the limit as T'a — 0 the rotating system converges to the non-rotating system, it
is clear that we must have n = 1 here also. Enforcing this and rearranging equation

(3.22), equating like powers of o gives

O'3 + 020'2 + 10+ ¢y = 0, (341)
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where the coefficients ¢y, ¢; and ¢y are given by

e = (7 +a*) (1+2Pr), (3.42)
2 2
9 o2 m“TaPr — a“Ra
¢ = Pr ((7? +a*)” (2+ Pr)+ T ) ) , (3.43)
co = Pr? ((7‘(‘2 + a2)3 + m*Ta — a2Ra> . (3.44)

Guided by Chandrasekhar (1961), an important combination of the coefficients in
equation (3.41), notably ¢;ca — ¢y, is given by the Routh-Hurwitz stability criterion.
Evaluating this based on the values given by equations (3.42), (3.43) and (3.44)

gives

2(1+ P 2TaPr?
cicy — cg = a*Pr(1+ Pr) (% ((ﬂ + a2)3 + ﬁ) - Ra) . (3.45)

Clearly ¢, > 0 always holds, since its constituent components are all themselves
greater than zero. In general ¢y and c¢; are not greater than zero, as they are
affected by the values of the other parameters. Congruously cics — ¢ is not always

greater than zero due to the effect of the Rayleigh number.

To begin, we shall consider Ra = 0. In this case ¢y, ¢1, co and cico — cg will
all be greater than zero. Since ¢y > 0 this means that there is at least one
stable—negative—real root. We shall denote this by oy < 0. Thus equation (3.41)

can be factorised as follows
(0 — 09)(0* + 2dyo + dy) = 0, (3.46)
with the solutions for the other roots being given by
o= —d; +/d} — d. (3.47)
Expanding equation (3.46) gives
o + (2dy — 0¢)o* + (dy — 2d10¢)0 — ody = 0. (3.48)

Upon comparison with the dispersion relation given by equation (3.41) we see that

the coefficients in the two equations are related in the following manner

<2d1 — O'(]) = Ca, (do — 2d10'0) = (1, —Uodo = (. (349)
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Hence we have expressions for dy and d;. These are given by

C1C2 — G

dy=——, dy=——5=. 3.50
0 (o)) ! 2(01 + O'g) ( )
This means that both dy and d; are positive and hence the solutions given by
equation (3.47) both have negative real parts. This is known as absolute stability,

since all three roots have negative real parts.

Now, as Ra is increased from zero, the values of ¢y and cicy — ¢o will decrease.
If ¢o becomes zero then by equation (3.49) this means that one of oy and dy has
become zero. oy is a real root and with dy = 0 in equation (3.47) this also gives a

real—zero—root. Hence if ¢y = 0 we will have a stationary instability .

If ¢ic9 — ¢g becomes zero then by equation (3.50) this means that d; has become
zero. Equation (3.47) then gives the roots as o = 4/—dy. Furthermore, c;c; and
co must have the same sign, in order to satisfy cico — ¢g = 0. Since ¢y is always
positive this means that if ¢q is positive (negative), then ¢ is positive (negative). If
co is negative then that means it has already gone through zero, i.e. a stationary
instability has set in. Hence for ¢y positive, ¢; is positive. With d; = 0, equation
(3.49) gives ¢; = dp, hence dy is positive also. By equation (3.47) this means that
we have a complex conjugate pair of roots with zero real part. Hence if c1co —co = 0
then we will have an oscillatory instability. This behaviour is in exact accordance

with Chandrasekhar (1961) and Kloosterziel & Carnevale (2003).

3.4.2 Stationary instability

For a stationary instability, we must have ¢y = 0, giving

2+ a?) + 1?Ta
o2

Ra'® = (

: (3.51)

which must be minimised over @ and T'a in order to find the critical Rayleigh number.
Note that if Ta = 0 then this expression reduces to that of the non-rotating case.

Hence we would expect that as the Taylor number increases, the critical Rayleigh
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number at which convection will onset will also increase. For a given value of T,
minimising over a will give the critical Rayleigh number for that particular Taylor
number. We achieve this by differentiating equation (3.51) with respect to a and

equating the resultant derivative to zero. This gives
2a° + 3n%a* = 7° + 77T a. (3.52)

We must solve this equation for a, for a given T'a in order to find the critical wave
number. In general this is difficult to achieve analytically, so we do it numerically,
with the results being given in Table 3.1 (cf. Chandrasekhar (1961)), along with

the corresponding critical Rayleigh numbers. We can however say something in the

Ta | af Ral?)

10* | 5.698 | 5.377 x 10?
105 | 8.626 | 2.131 x 104
106 | 12.86 | 9.222 x 104
107 | 19.02 | 4.147 x 10°
10% | 28.02 | 1.897 x 10

Table 3.1: Critical wave number and Rayleigh number, for a given Taylor number,

for stationary rotating convection.

asymptotic limit T'a — co. The dominant balance in this case will be between the
sextic term on the left-hand side and the term involving the Taylor number on the
right-hand side

2a5 ~ mTa. (3.53)

We can solve this to get an asymptotic solution for the wave number a. Furthermore,
using this value within the expression for the Rayleigh number, given by equation

(3.51), we can get an asymptotic solution for Ra® also. Hence as Ta — oo, we have

(s) LA
a ~ | — ) Tas, (3.54)

2\ 3
R¢@~3<3) Tas. (3.55)
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Ra
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a
Figure 3.2: Plot of the Rayleigh number versus wave number for stationary rotating

convection, from equation (3.51). The curves, in order of increasing Rayleigh

number, correspond to T'a = 10%, 10°, 105, 10”7 and 10® respectively.

The Taylor-Proudman theorem told us that in the limit as T'a — oo, the flow
would be comprised of columns of fluid aligned with the rotation axis. Since the
critical wavenumber increases as the rotation rate increases, this means that the
critical wavelength decreases. Hence the significance of the asymptotic wavenumber

relation is that at onset, convection shall take the form of tall thin columns.

3.4.3 Oscillatory instability

For an oscillatory instability, we must have cyco — ¢y = 0, giving

2(1+ P *TaPr?
o) = 204 P1) (W rad)' s (WHT)) | (3.56)
r

25



Chapter 3. Linear theory

Once again, in order to find the critical Rayleigh number, we must minimise this
expression over a for a given T'a and Pr. Doing this gives
2T P 2
208 + 3n2a = 76 + — =1 (3.57)
(14 Pr)
We solve this numerically for a and the critical values, along with the corresponding

values of the critical Rayleigh number can be found in Table 3.2 (cf. Chandrasekhar

(1961)). Again we can say something in the asymptotic limit Ta — oo. The

Ta | o Ra'?

10* | 2.542 | 1.761 x 103
10° | 3.583 | 3.404 x 103
10% | 5.501 | 1.063 x 10*
107 | 8.340 | 4.164 x 10*
10% | 12.45 | 1.794 x 10°

Table 3.2: Critical wave number and Rayleigh number, for a given Taylor number

at Pr = 0.1, for oscillatory rotating convection.

dominant balance in this case will be between the sextic term on the left-hand side

and the term involving the Taylor number on the right-hand side

2 2
mTaPr
a’~ —. (3.58)
(14 Pr)
We can solve this to get an asymptotic solution for the wave number a. Furthermore,
using this value within the expression for the Rayleigh number, given by equation

(3.56), we can get an asymptotic solution for Ra® also. Hence as Ta — oo, we have

2,2 &
a© ~ (%) Tas, (3.59)
2(1+ Pr)
w2 Pr? 3
Ra® ~6(1+ Pr) <72) Tat, (3.60)
2(1+ Pr)

which is the same asymptotic scaling as in the case of a stationary instability.

Since cic3 — ¢g = 0 means that d; = 0, and furthermore that ¢; = d is necessarily

positive when we have an oscillatory instability, this means that by equation (3.43)
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we have

(3.61)

2T Pr — 2
PT((?T2+(12)2(2+P7‘)+7T @ aRa)_O

(72 + a?)
Using the expression for the Rayleigh number from equation (3.56) and rearranging

gives us a constraint on the Taylor number and the Prandtl number, namely

(72 + a?)’

T2

(1—Pr)Ta> (1+ Pr). (3.62)

105 L

103 —_—

o 1 2 3 4 5 6 7 8 9 10

Figure 3.3: Plot of the Rayleigh number versus wave number for rotating convection
at Ta = 10*. The solid curve is for stationary convection and the dashed curves are

for oscillatory convection at the following values of the Prandtl number, in order of

increasing Rayleigh number: Pr = 0.1, 0.3, 0.5 and 0.7 respectively.

Equation (3.62) gives a necessary but not sufficient requirement that must be
satisfied in order that convection onset in an oscillatory manner. By looking at
this we can see that for Pr > 1 oscillatory convection is not possible, since we must
have T'a > 0. Using equations (3.51) and (3.56) we may write the following

1+4+2P 1-P
Ra©) = Ra® + % ((7?2 + a2)3 —2Tqa (1 - P:)) ) (3.63)
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Hence for Pr > 1 we have Ra® > Ra® so we can deduce that Ral” > Ral’
and convection will therefore set in first as stationary convection; indeed we have
just shown that in this case oscillatory convection is not even possible. Further to
this we may derive a tighter upper bound on the value of the Prandtl number that
will permit oscillatory convection. Equation (3.62) reduces to an equality only at
the point of bifurcation—the point at which either one of stationary or oscillatory
convection could onset. Taking this to be so, and using the resulting expression for

the Taylor number within the sextic for a, given by equation (3.57), gives

(2 = 3Pr%a’ + 37%(1 — 2Pr?)a* — 37*Pria® — 7% = 0, (3.64)

hence as Pr — %, one root a — oo, thus providing an upper bound on the Prandtl
number for which convection can set in via an oscillatory instability. The value of
Ta when the left and right-hand sides of equation (3.62) are equal, that depends
on the Prandtl number and the wave number, acts as dividing line between the

stationary and oscillatory regimes.

For Pr < 1 we have Ra®®) > Ra(® (see Figure 3.3), yet this does not guarantee
that Ral > Raﬁo), hence we cannot say which type of convection will dominate. It
is possible to determine, numerically, another dividing line which will separate this
intermediate region, where convection could be of either form, and a region whereby
convection will always be oscillatory. Following Chandrasekhar (1961) and Veronis
(1959) this will occur when Ral” = Ral” at wave numbers a'” and a{”—that in
general will not be equal—respectively for given values of the Taylor number and
the Prandtl number. As T'a — oo we derived the following asymptotic dependence

of the Rayleigh number with the Taylor number

7T2 % 2
Ra®®) ~ 3 (?) Tas, (3.65)
2 P2 2
Ra'® ~ 6 (1 + Pr) (%) Tas. (3.66)
2(1+ Pr)
The point at which these become equal as T'a — oo is the root of the equation
2Pr3

S (3.67)
(1+ Pr)s
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given by

Pr.=0.6766. (3.68)
Due to the similar functional form of equations (3.51) and (3.56) we can deduce
that for Pr > Pr,, Ra) < Ral” so convection will always be stationary. For Pr <
Pr,, provided there exists an T'a that gives Ral” < Ra((;s), we will have oscillatory
convection. We are able to determine these stability boundaries numerically and

plot them in a regime diagram in (T'a, Pr) space in Figure 3.4.

0.87

0.4r

0.2

O 1 1 1 1
102 10° 10* 10° 106 107
Ta

Figure 3.4: Stability boundaries in (Ta, Pr) space for rotating convection. In
the top region, stationary convection is the only possibility and in the bottom
region, oscillatory convection is the only possibility. In the middle region, stationary

convection is preferred at onset, although oscillatory convection is possible.

3.5 Eigenfunction solution

We shall now produce two-dimensional plots of the hydrodynamic variables in (z, z)

space. For the sake of brevity, since the non-rotating plots are very similar, we

29



Chapter 3. Linear theory

present plots for the rotating system. Furthermore, we shall just do this for one
particular parameter set. As we have shown, the discernible difference in increasing
the rotation rate is to increase the critical wave number. Physically this means
that solutions will oscillate more in the horizontal direction, as the rotation rate is

increased.

We stated that the solution for the vertical velocity was W ~ sinnrmz, with the
mode n = 1 facilitating the lowest Rayleigh number. It was necessary for © to be of
the same parity as W and Z to be of opposite parity. Using equations (3.17), (3.18)
and (3.19), the solutions for W, © and Z are given by

W =Wysinnz, (3.69)
Wo :
= @1 sin 7z, (3.70)
Taz W,
z7="1"070 COS T2, (3.71)
7+ o)

where W, is a constant determining the amplitude of the perturbations. Using the
original form of our normal mode expansions given by equations (3.9), (3.10) and

(3.11), we have

w = (a® + 7°) cosazsin 7z, (3.72)
0 = cosarsinmz, (3.73)
¢ = 7Ta? cos az cos 7z, (3.74)

where we have —arbitrarily—chosen Wy = a? + 72. In Figure 3.5 we plot these
quantities for stationary convection at T'a = 10*, in a box whose length is determined
by the critical wave number. It can be seen that the flow is composed of rising and
sinking columns of fluid, that are driven by the buoyancy. These are known as
convection cells. For a larger Taylor number, in a box of the same length, the linear

eigenfunctions would be composed of more cells in the horizontal.
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Figure 3.5: Plots of (a) the normalised vertical velocity (||w|s = 42.3), (b) the
normalised vertical vorticity (||C||.c = 314) and (c) the temperature perturbation,

for Ta =10*, Pr=1,R = Raﬁs), where L = 1.10.

3.6 Summary

In this chapter we reviewed the linear stability of the system to normal mode
disturbances, guided by Chandrasekhar (1961), Veronis (1959) and Drazin & Reid
(1981). We derived conditions upon the governing dimensionless parameters: the
Rayleigh number, Ra; the Prandtl number, Pr and the Taylor number, T'a as well
as the particular wave number of a disturbance, a, that determined when instability
would manifest. This gave us the critical value of the Rayleigh number, for a

particular wave number, at which convection could occur. This was done for the
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case of no rotation, as well as the rotating system. Furthermore, we distinguished
between the type of instability at the onset of convection—stationary or oscillatory.
We computed stability conditions to determine the type of instability at the onset of
convection that were dependent on the value of the Taylor number and the Prandtl

number.
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Nonlinear numerical method

In Chapter 3 we studied the linear theory of rotating convection, revealing
information about the onset of instability in terms of normal modes. Since we really
wish to chart the nonlinear evolution of these instabilities as they progress in time, we
must solve the governing hydrodynamic equations numerically. Thus the primary
concern of this chapter is with the derivation of a suitable numerical procedure.
Using a Fourier-Chebyshev pseudospectral method allows us to transform the
continuous system of PDEs into a discrete system of matrix-vector problems that
can be efficiently solved using a computer. Spectral methods are widely used in
the area of fluid dynamics and—as well as convection—have been used to solve,
numerically, problems that include: shear flow, magnetohydrodynamic and inertial
instabilities. We shall begin by reviewing the class of numerical methods we are to

use, followed by an in-depth application to the specific problem we are looking at.
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4.1 Mathematical formulation

4.1.1 Overview

To solve the time-dependent, hydrodynamic equations we employ a Fourier-
Chebyshev, pseudospectral method, of which the constituent components outlined
in this chapter can be found within Canuto et al. (1988), Trefethen (2000), Boyd
(2001), Peyret (2002), Canuto et al. (2006) and Glatzmaier (2013). Since their
inception in the 1960s spectral methods have become one of the primary ways of
solving partial differential equations. Spectral methods were developed concurrently
with the Fast Fourier Transform algorithm of Cooley & Tukey (1965)—an algorithm
apparently known to Carl Friedrich Gauss in 1805 but published posthumously (see
Gauss (1866))—and have grown in popularity since. This is due to the subsequent
development of both computing hardware, and computing resources: in particular
fast, efficient algorithms such as FFTW (Frigo & Johnson (2005), Frigo & Johnson
(2012)) for numerically computing Fast Fourier Transforms. In rectangular domains,
spectral methods are especially powerful, achieving high levels of accuracy for
relatively low computational effort. Fourier-Chebyshev pseudospectral methods
have been used successfully in previous nonlinear two-dimensional convection studies
(see e.g. DeLuca et al. (1990)) and are also favoured in three-dimensional studies

(see e.g. Cox & Matthews (1997) and Schmitz & Tilgner (2009)).

When applying spectral methods to time-dependent, partial differential equations,
the underlying principle is to write the dependent variables as a sum of known
spatially-varying basis functions and unknown time-dependent coefficients. We then
need only work with the coefficients, solving such that they satisfy the equations
and boundary conditions. We discretise the computational domain with a grid of
coordinates and are able to interchange between the physical values of the dependent
variables (evaluated at the grid points) and their spectral representations, by suitable

spectral transformations. In particular, the Fast Fourier Transform (see Cooley &
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Tukey (1965)) and the Chebyshev transform, which is itself a manifestation of the
real-valued Fast Fourier Transform. Knowing the physical values of a dependent
variable and its spectral coefficients are equivalent, and one can be inferred from the

other.

Spectral methods are global in the sense that each basis function is defined on the
whole computational domain. Hence information at any point within the domain is
inherently linked to every other point within the domain. For this reason, we require
that the dependent variables are sufficiently smooth, i.e. they do not develop sharp
discontinuities (shocks). This is in contrast to local methods, such as finite difference
methods, where dependent variables are only non-zero over a defined subdomain. In
principle, the series expansions of our dependent variables contain an infinite number
of terms, though in practice they are truncated at some finite integer value, N, known
as the numerical resolution. Increasing N improves the accuracy of our solution,
although requires more computational effort, owing to the greater number of terms
in the expansion. Therefore it will be seen that the resolution plays a pivotal role in
our solving of the governing equations: we wish to solve the equations as accurately
as possible, in a realistic amount of time. Spectral methods demonstrate exponential

convergence, whereby the error due to truncation scales like O(e™).

Since we have the power to choose the basis functions that comprise our spectral
expansions, differentiation is computed easily and we are able to derive spectral
analogues of the differential operators occurring in the governing partial equations,
and how these affect the spectral coefficients. The precise term pseudospectral owes
to the way in which nonlinear terms within the equations are handled. For two
dependent variables expressed as finite sums, multiplying these together requires
the use of convolution. This is a computationally expensive process so we choose
to perform all multiplication on the physical grid. Multiplication is performed in
a pointwise manner, evaluating the product of two dependent variables at each
grid point. We then calculate the spectral representation of the resulting nonlinear

product using the requisite spectral transformations. In the whole procedure
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outlined in this chapter, it is the evaluation of nonlinear terms that requires most

computational time per cycle.

4.1.2 The equations

A detailed derivation of the governing equations in the so-called vorticity-
streamfunction formulation has already been given in Chapter 2, though we will
re-state the equations to be solved numerically here, for ease of reference. Collecting
time derivatives and diffusive terms on the left-hand side and all other terms on the

right-hand side, we have

Ow 9 00 1 0v _
Frae Prviw = —RaPr% +Ta Pr% — J(Y,w) = f, (4.1)
o0 5, O
- _ = — = 4.2
O wo=20 w0 0 (42
v 2 _ L o -
i Prv<v =Ta P'r& — J(¢,v) = h, (4.3)
Vi = —w (4.4)

where we have denoted by f, g and h, the right-hand sides of equations (4.1), (4.2)
and (4.3) respectively. It is in this specific form that we shall numerically solve the

equations, supplemented with the following stress-free boundary conditions

@Z):w:H:%:O at z=0and z = 1. (4.5)

4.1.3 Coordinate transformation

Our dimensionless set of governing hydrodynamic equations are posed on the
interval given by (z,z) € [0, L] x [0,1], where L = 27/a and a is a wavenumber
that acts to define the aspect ratio of our domain. The Fourier-Chebyshev
pseudospectral method which we are to use, requires equations that are posed
on the interval [0,27] x [—1,1]. Hence it is necessary to employ the following

coordinate transformation, in order to map our equations from the actual domain
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into a computational domain, given by the following
(X,Z7) = (azx,2z — 1) € [0,27] x [—1,1]. (4.6)

[Note that we have introduced Z above to denote the rescaled vertical coordinate
within the computational domain. In Chapter 3 this was used to denote the vertical
velocity eigenfunction. Whilst this quantity shall not arise in the following analysis,
it is prudent to comment on this redefinition, to avoid any confusion.] With such a

scaling, this obviously has implications when taking derivatives, hence

V= (896, 82) = (a@x, 262) == V2 = a28XX + 4622. (47)

4.2 Fourier series

4.2.1 Series expansion

We have already seen that the equations governing rotating convection admit
instabilities in the form of normal modes: sinusoidal disturbances to the basic
conducting state. Following on from this we expand our hydrodynamic variables in
a truncated Fourier series in the horizontal coordinate x. This has the implication
that everything is periodic in the z-direction. With this we posit

Nz—1

WX, Zt)= > om(Z,t)e™ +cc., (4.8)
m=0
Nz—1

0(X, Z,t) Ze (Z,t)e™X + (4.9)

Nzl

W(X,Z,t) Z U (Z,1)e™ 4 (4.10)

Nx—l
V(X Zt) =) on(Z, )™ +cc, (4.11)

m=0
where we have used c.c. to denote the complex conjugate. Here we must recall

that X = ax, so whilst in the computational domain quantities are periodic with
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period 2, in the actual domain, they are periodic with period 27/a. Here N, is
our numerical resolution in the x direction; we have N, different terms within our
spectral expansion. We refer to the distinct m as wave numbers, wave modes, or

harmonics, since a particular m gives a particular sine or cosine.

We now sample all our variables on an evenly spaced, periodic grid, with grid values
given by
2rk
X ==
Ny

Considering the vorticity for purposes of example only, since all other quantities are

for k=0,1,...,N, — 1. (4.12)

treated likewise, this gives

Np—1 ,
o Z ) =w(X, Z,t) = Y Gu(Z,t)e ™ (4.13)

m=0

We may now infer the spectral coefficients from the above expansion by taking the

discrete Fourier transform (see Frigo & Johnson (2012), §4.8.2), given by
Nal 2rimk

1
Om(Z,1) = 5 > w(Zt)e N (4.14)
T k=0

4.2.2 Differentiation

Looking at the form of expansions (4.8)—(4.11) it is clear that if we wish to
differentiate with respect to x, this amounts to multiplying the expansion through

by a factor of zam, i.e.

No—1
O,w(X,Z t) = Z iamio, (Z,t)e™x.

m=0

Using this fact, and substituting these series expansions into the governing equations

gives

B
—_
(=)

H>
—_
~
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We have cancelled all exponential terms and dropped the summation signs for
convenience, yet it is key to remember that the above set of equations must be solved
form =0,1,..., N,—1, along with the boundary conditions given by equation (4.5).

In our series expansion this amounts to satisfying
Om (1, 1) = Op(£1,8) = thp (£1,1) = Dz (£1,1) = 0. (4.19)

Note also, that fm, Jm and izm are the Fourier coefficients of the right hand sides of
equations (4.1), (4.2) and (4.3) that have been computed in a point-wise manner,

on the physical grid, as described in the introduction to this chapter.

4.2.3 Aliasing

As a cautionary note, we must be aware that aliasing errors could be present due to
the pseudospectral nature of our numerical method. Aliasing occurs when periodic
functions are sampled on a finite grid, causing modes with different wave numbers
to become indistinguishable. For example, consider the functions sinx and sin bx
when sampled five times at equispaced points in the interval [0,27]. Despite the
fact that sin bx oscillates much more rapidly than sinz, when sampled on the grid
we have chosen, both functions attain the exact same values. Furthermore, both

functions will have the same spectral coefficients.

When computing Fourier transforms of-—quadratic—monlinear products, it is
conceivable that the interaction between two Fourier wave modes in our spectrum
could generate a wave mode that lies outside this spectrum. Such a wave mode would
then be aliased to a lower wave mode in our spectrum, that is still below the cut-
off provided by the numerical resolution. This would give the—false —appearance
of a more vigorously oscillating mode. There are several methods used to quell
this spurious behaviour, most notably Orszag’s 2/3 rule (see Orszag (1971)). This
involves equating to zero the coefficients of the highest third of modes, immediately

before performing a Fourier transformation from spectral to grid space. This method
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works since the quadratic interaction of any two wave modes within the spectrum

is aliased to a wave mode that is filtered out (see Boyd (2001)).

4.3 Chebyshev series

4.3.1 Properties

Convection is driven by buoyancy, so the bulk of the motion is dominated by
processes occurring in the vertical direction. Coupled with the boundary conditions
on the top and bottom boundaries, we expect that there will be thin boundary
layer regions where the temperature perturbation drops from its core value to zero
on the boundary. For this reason we must ensure that our spectral expansions
are structured such that they capture this sharp transitional behaviour, hence we
choose to expand our vertical dependence as a sum of Chebyshev polynomials, rather
than Fourier modes. Chebyshev polynomials possess the desirable property of rapid
convergence, as well as oscillating more rapidly as you approach the boundaries of

the computational domain; key in order to capture the boundary layer behaviour.

The Chebyshev polynomials of the first kind are defined, with Z € [—1, 1], according

to the following recurrence relation

To(Z) =1, (4.20)
T(2) = Z, (4.21)
T,(Z) = 22T, (Z) — T_o(Z) for n>2. (4.22)

Concurrently they may be defined trigonometrically as follows
T.(Z) = cos (narccos(Z)) for n=0,1,... (4.23)

For further properties of Chebyshev polynomials, in the framework of pseudospectral

methods, one should consult Boyd (2001).
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4.3.2 Series expansion

Thus we expand our variables as follows

on(Z,1) = 3 Gn(Ti(2), (4.24)

Om(Z,t) =) Om()TI(2Z), (4.25)
Un(Z,t) = > i (DTi(Z), (4.26)

bm(Z,t) = Y dim()T(Z). (4.27)

Here N, represents the numerical resolution of our spectral expansions in the z-
direction, though note that they actually comprise N, + 2 Chebyshev polynomials,
rather than N,. Once again we evaluate our expansions on a grid of points; the N,
Chebyshev-Gauss-Lobatto points, defined by

(25 4+ )m

N for j=0,1,...,N, —1. (4.28)

Z; = cos

The Gauss-Lobatto points are actually the zeros of the Chebyshev polynomials
themselves and so possess the desirable property of clustering near the boundaries,
allowing us to resolve the boundary layer structures. It should be noted, however,
that the above set of N, points do not include the boundary points at 7 = +1,
therefore we require two supplementary equations, in order to impose the boundary
conditions. This is the reason why our series expansions above contain N, + 2,
rather than N,, terms; so that we have enough terms in order to satisfy the
boundary conditions. For demonstrative purposes, sampling the vorticity on the
Gauss-Lobatto grid gives

N.+1

D (1) = @m(Z,t) = Y @m(DTH(Z)). (4.29)

1=0
Once again we may infer the spectral coefficients by taking a suitable transform: a

discrete cosine transform (see Frigo & Johnson (2012), §4.8.3), which is a real, even,
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discrete Fourier transform

Wi () =2 ) wom;(H)T1(Z;). (4.30)

4.3.3 Differentiation

Unlike the Fourier expansions used in the z direction, where differentiation just
involved multiplying through by some factor, Chebyshev expansions do not permit
such simplicity. Considering the vorticity, since the same principle applies for the

other hydrodynamic variables, we write

N.+1

o . .
azom(Z,0) = Y Gl(OT(Z). (4.31)
=0

That is, we have expanded the p-th partial derivative of @,,(Z,t) with respect to Z

in a Chebyshev series of its own. For example, suppose that for a particular m
Oom(Z,t) = 2>+ 27 + 1. (4.32)

From equation (4.22) we know that Ty = 1, Ty = Z, Ty = 2Z%—1, so the Chebyshev

expansion of (4.32) has the following coefficients
. 3 . . r .
Dom = 55 Wim = 2, Wy = 5 Wim = 0 for 1>3;. (4.33)
Explicitly differentiating equation (4.32), twice with respect to Z, gives
Oz70m(Z,t) =2, (4.34)
yielding the following set of second derivative coefficients
om — m

{@(”—2, o2 =0 for zz1}. (4.35)
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We insert our spectral expansions, given by equations (4.24)—(4.27), into equations

(4.16)—(4.18), giving

By Com — Pr <4wl —a*m wlm) - (4.36)
0 — (403 — @®mbn ) = g (4.37)
B,y — (41)}2 —a®m vlm) (4.38)

(4043 — a*m*in) = =G, (4.39)

Note that we have cancelled all the Tj(z;) terms and once again dropped the
summation signs for convenience, remembering that this set of equations must be
solved for [ =0,1,..., N, +1, m=0,1,..., N, — 1. Finally, in terms of our series

expansions, the boundary conditions read

N.+1 N.+1 R N.+1 R N +1
ST ED @) = Y (ED () = > (ED) Gi(t) = S (=D (1) =0,
=0 =0 =0 =0

(4.40)
For a more complicated expression, containing many more terms, analytically
carrying out an explicit differentiation would be a very costly procedure. For this
reason we seek to determine the second derivative coefficients via recursion, in terms
of the known spectral coefficients. In general, the p-th derivative coefficients are to

be determined, in descending order, using the following recurrence relation due to

Boyd (2001)

. . ~(p—1
cl_lw((lpzl)m = W((ﬁnm + 2lwl(fﬂ ) for 1= 1,2,...,N,+2—p, p>1 (4.41)

with the starting condition(s) w (p) =0 for [ > N,+2—p, where we have

2 for =0,
C = (442)

1 for [>0.
Using the recurrence relation above, it is possible to express the p-th derivative

coefficients in terms of the original spectral coefficients via

N +1

= > P im, (4.43)
k=0
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forl = 0,1,...,N, +1, m = 0,1,...,N,. This allows us to write the second
derivative coefficients in hydrodynamic equations above, in terms of the original
spectral coefficients. Furthermore, this allows us to write the final boundary

condition in equation (4.40) as

Nz+1 /N:+1
> <Z (il)%ﬁ’) B = 0. (4.44)

4.4 System recombination

4.4.1 Derivation

Rather than using equation (4.43) to express the second derivative coefficients in
terms of the original spectral coeflicients in equations (4.36)—(4.39) we follow the
guidance of Peyret (2002). Consider the recurrence relation in equation (4.41) above,

written with p = 1 and p = 2. This gives, respectively

10y = 12Dl + 2l for 1=1,2, . N.+1, (4.45)
1 1y = 1ra@py + 205 for =12, N, +1, (4.46)

with
1 for [ <N, +1,
e = (4.47)
0 for I>N,+1.

(0)

im = Wim, the original series coefficients.

In the above equations, note that we have w

Substituting I — 1 and [ + 1, for [, in the p = 2 equation, respectively gives

cl_ga((sz)m = epao@ ) +2(1 — 1)@((;21)m for 1=2,3,...,N.+2, (4.48)
il = erpallf )y, + 200+ 1)@y, for 1=0,1,...,N.. (4.49)
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We are then able to rearrange the above equations, collecting terms of the same

order derivative, giving

~(2) ~(2)
Cl—oW_ — €k42W
~ (1) . (1=2)m im .
= Wy = 20 =1) for 1=2,3,...,N,+2, (4.50)
~(1) Cl@z(i) - el+4@((124)rg)m
:>w(l+1)m: 2<l+1> fOI' l:O,l,...,NZ. (451)

We can now use these expressions within equation (4.45), in order to eliminate the
[—1and [+ 1 terms

0171(0172@((22)m - €l+2@l(31)) €l+2(0l@l(§3 - el+4d}((124)rg)m) Lol (4 52)
= Wim, .
2(1—1) 2(1+1) :

Due to the range of [ values, we may disregard ¢;_; and ¢;, since they will always be

equal to one and furthermore, we notice that e; s€;14 = ¢;14. Finally, rearranging

gives
~(2) ~(2) ~(2) ~(2)
C-2Wi 9ym  €paw, €l42W) Cl+aWiiym .
— o — o =W, for 1=23,...,N,+ 1.
Hi-1) @i—-1) @i+ Tmaen om +
(4.53)
We can write the above in the following form
Py + Quit) + R = G for 1=2,3,... N, +1, (4.54)
where
Cl—2 €142 €l+4
P=—— =——— R=—+— for [=2,3,...,N,+1, (455

with ¢; and ¢; defined as in equations (4.42) and (4.47).

Hence if we consider the combination given by equation (4.54), we are able to

eliminate all @1(2 terms in favour of &, terms. In doing this, we notice that the
system can be decoupled into odd and even components, since terms at order [ are
only affected by terms at order [ — 2 and [ 4+ 2. To solve for the spectral coefficients

we are going to pose the equations as a matrix-vector problem, thus in order to
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calculate the coefficients we will have to invert a matrix. Furthermore this must be
done for each variable, at every time step. Due to the aforementioned coupling, these
matrices will possess a banded structure. This is the very reason for restructuring
the equations in the way we have; banded matrices can be inverted in a more efficient

manner than full matrices.

4.4.2 Example

For N, = 4 we have a series with 6 spectral coefficients. Using the recurrence relation

from equation (4.41) we have, for p =1

Dy =0 (4.56)
aol) =% 41005, = O = 100, (4.57)
ol = 4 80y = O = 8, (4.58)
) = O 4605, = DS = 1005, + 60sm, (4.59)
@l = A8 + 4am = O = 8y + Ao, (4.60)
ool = o) 4201, = Ol = 5ls, + 3@ + Dim. (4.61)

Applying the recurrence relation once more, with p = 2, and using the computed
values at p = 1, we are able to write the second derivative coefficients in terms of

the original series coefficients

~(2) _

W = 4.62
o2 =0 4.63

) = 800sm,

) = 480,

Can = iy + 8D
et =@ 4 6pl)

—~ —~ —~ —~ —~ ~—~
' ! = !
(@) (@)
t W~
N— S— S— N— N— SN—

N
D
D

o = 12005, + 24@sm,

Im —

OS2 = 3204 + Ao

et = o83 + 108

oy = 043 + 208
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Thus, we may write this as

221 To 0 4 0 32 0] [2om
o2 0 0 024 0 120] |&1m
o) {00 0 0 48 0 b (468
o) 00 00 0 80/ |@sm
o) 00 00 0 0] |@m
O] {000 00 0 0] |dm]

It is apparent from looking at the above matrix that it possesses an upper-triangular
structure: entries on and above the main diagonal only. Using the recombination

technique we have

Co 1 ey4 1 g
2 3 47 Q? 6 67 R2 24 07 ( 69)
C1 1 €5 1 €7
p_a_1 _ & _ 1 - 4,
TR YL R T2 6 BT =0 (4.70)
Co 1 € €
P=2=_— =-S5 9 Ri=— =0 4.71
TR T 9T ) ’ (4.71)
C3 1 er €9
P=2=_ =-L=0 Ry = — =0. 4.72
=0 s P 0 ° 120 (4.72)
Thus, we may write this as
00 0 0 0 0f]a®? Dom
00 0 0 0 0f]a®? D1m
L g =L o 0o of o G
4 6 | = 2 (4.73)
0 & 0 —& 0 0] |e5 D
00 L 0 0 0fl|eD] |Gum
00 0 & 0 0f]ed Dom

Here it is possible to see the banded structure of the matrix: entries only on the
main diagonal and the second sub-diagonal. For a larger value of N, there would

also be entries on the second super-diagonal.
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4.4.3 Application

Following this derivation, we now consider the proposed linear combination above,
applied to the governing equations. Using the recombination given by equation
(4.54) within equations (4.36)—(4.39) gives

Oy (le(l 2)m + Qiim + Riw(y2) )

—Pr (40 — a®m* (P@—2ym + Qiim + Ri&s2)m))

A A (4.74)
= Pifo-2m + Qufin + Rifus2ym,
O (Pz (—2ym + Qim + R19(1+2)m)
(491m —a’m (1319(1 2ym + Qi + Rlé(l+2)m))
(4.75)
= Pga-2m + Qugim + Rigar2ym
O (Prog-aym + Quium + Ridgs2)m)
—Pr (40, — a®m? (Pidg—aym + Qi + Ridse
(A A( ( +2)m)) (476
=  Phg—aym + Qihim + th(l+2)m7
477Z)lm - a m <Pl,¢)(l 2)m + Ql,lvz)lm + Rl,lvz)(lJrZ)m)
(4.77)

= — (P&—2)m + Quim + Ri®gs2ym) -
4.5 System solution

4.5.1 Time stepping

To discretise in time, we use a hybrid, implicit-explicit, predictor-corrector time
stepping scheme. Within the predictor step, the diffusive terms on the left hand

side are treated implicitly using the Crank-Nicolson scheme, which allows the use of
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a larger timestep than if we used an explicit scheme. Unfortunately we cannot treat
the nonlinear terms implicitly, so instead we use the second order Adams-Bashforth
scheme for all the terms on the right hand side. Such a scheme can be depicted,

with 7 taking the value 1/2, by

astt —an
PT —VA(raptt + (1= 7)a") = (3./\/" N, (4.78)
where @75 is to represent the predicted value of one of our state variables and A is

to represent the nonlinear terms. It should be noted, however, that we can increase
7 in order to make the scheme more implicit. Although this sacrifices accuracy,
Hollerbach (2000) notes that it acts to enhance numerical stability and for some
of the more computationally demanding runs, this can be implemented. For the
corrector step, we use the predicted value 45" to calculate the nonlinear terms at
the n+1 time level and then use both these, and the nonlinear terms at the n level,

in a trapezoidal rule, to get a corrected "' at the n + 1 level, i.e.

~n+l _ an

Yo =W grgntt 4 (1-1)a") = (A/n+1 + A, (4.79)

We then look at the relative size of the solutions 45! and 435" and only take

4"t = 4% if the following is satisfied

<o, (4.80)

where o, is a specified error tolerance. If the above cannot be satisfied, the original
values are reset, we halve the timestep At and begin again by calculating a5
This process is continued until the constraint (4.80) is satisfied and then we take

amtt = At 1 and proceed to the next timestep.
Proceeding with 7 = 1/2 in equations (4.74)—(4.77) we have, gathering all terms at
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the same timestep together

AtPr )\ ., AtPr N\ ., AtPr .\ .,
<PI+ 5 Pz) D 2y (Ql Ql) WanflJF(RlJF Rz) Dt 2ym

AtPr AtP'r’ o AtP'r’
= <Pl 5 Pz) W(z 2m (Qz Qz) Wiy, + (Rl Rl) w(l+2)m

+?)A
2

~

5 5 At
(Pt +Qlf;:n+lez;+2)m)— = (P + Quft + R
(4.81)

At . At . At .
<Pl + 7Pl,> 0(l+;)m <Ql + 7@2) O + (Rl + 7R2> H(I::——;)m

At NP At N A
= <P 5 Pz) (1—2)m (Ql - 7@) O, + (Rl - 7R2) 0 (1+2)m

3AL At
(Plg(l 2ym T Qi + BG40 m) ~ o (Plg(l 2ym + Quin ' + Rig(; z+2 )
(4.82)

AtPr o AtPr o AtPr o
<1Dl—|——2 P)U(Jrl <Ql Q),Uln:rl—i_ (Rl —2 R) (lié)

AtPr o AtPT AtPr o
= <Pl T Pl,) V(j—2)m T <Ql Ql) <Rl - TR;> V(1+2)m
3AL JAN
+— 5 (Pz (1—2)m + Q.hp + RAT (142) ) -5 (Bh" : +th"n:1 +th"l+§ )

(4.83)

Finally, the streamfunction at the advanced time n—+1 is calculated from the vorticity

at n 4+ 1 via
P/w n+1 )+ Qﬂ/}anrl + R q/} an:r21 =P A((l” 2ym + Q& wlm + le(l+2 (484)
where we have introduced the following throughout
P/ =a*m*P, Q) =da’m?Q,—4, R)=dm’R,. (4.85)

We must remember that the above equations need to be solved for [ = 2,3,..., N,+1

and m=0,1,... N, — 1.
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4.5.2 Matrix-vector formation

We wish to combine the discrete expressions given in equations (4.81)—(4.84)
with their relevant boundary conditions, and express them in terms of matrix
multiplications. We have N, 4+ 2 spectral coefficients to be determined per
hydrodynamic variable, N, equations coupling the spectral coefficients from inserting
our expansions in the governing equations, plus a further two equations from the
boundary conditions, thus we have N, 4+ 2 equations in total, for N, 4+ 2 unknowns,

so the system is closed. Thus we pose the following matrix-vector multiplications

N
L = Radoy, + 5P (3f:,g - f:;;l) , (4.86)
N AT At
£:0," = Ra0,, + 5P (380 — &), (4.87)
INT
LoVt = RV}, + 5P <3h"m - hgl) , (4.88)
D = Pt (4.89)

The matrices above all have very similar components, differing only in the boundary

conditions and the coefficients of P, Q, R;, P/, Q)}, R;. Generally, they are of the form

(

Qy for k=0, [=0,1,...,N,+1,
157 for k=1, (=0,1,...,N,+1,
{£i,Ri,D, P} = vP, + 0P, for k=23,....N,+1, l=k—2 (4.90)

YQr + Q) for k=23,...,N,+1, [=k,

\flemtéR;ﬁ for £k=2,3,....N.+1, [=k+2,

for i = 1,2, 3. The coefficients take the following values in the following matrices

AtP
Loia=1 B=(-1, y=1, §=— i (4.91)
ALP
Ri:ou=p=0 y=1 06=-— 27»7 (4.92)
At
Ly :ap=1, pB=(-1), v=1, 6= - (4.93)
At
RQ : 04125120, 7:17 (5:—7, (494)
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N+1 N+1

, AtPr
Ly o= . fi= ) (1YC), =1 d=—— (49
j=0 j=0
AtP
Ry :ay=0=0 =1 06=— 27«7 (4.96)
D:a=1 =1, yv=0 6=1, (4.97)
P : Oélzﬁl:(), 7:17 5207 (498)

for [ = 0,1,...,N, + 1. Within expression (4.90) we take k to be the matrix
row index, [ to be the matrix column index and recall that this set of matrix-vector
equations must be solved form =0,1,..., N,—1. As can be seen above, the top two
rows of the matrix (corresponding to £ = 0 and k = 1) enforce the relevant boundary
conditions and the remaining N, rows are where we solve the equations. All matrix

multiplication within the numerical code is performed using the basic linear algebra

subroutines (BLAS) within LAPACK (see e.g. Anderson et al. (1999)).

The matrix D defined above, considered with N, = 4, has entries

Qg (651 (&%) a3 Oy (0753

Bo P B2 B3 B B

(4.99)

The banded structure of this matrix is now readily apparent. For larger N, the
matrix size—but not structure—will change; we will only ever have entries in the

top two rows, on the main diagonal, and on the second sub- and super-diagonals.

Our problem is now reduced to one of efficiently solving the set of matrix-vector
products above, for each wavenumber m. This amounts to inverting the matrices
appearing on the left hand sides of the above equations. To do this without taking
into account any specific properties of the matrices involved, for an (N,+2) x (N, +2)

matrix would incur a cost proportional to N3 operations, which must be done N,
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times, once for each wavenumber. In the general case where we are dealing with
matrices of size (N, +2) x (N, +2), the actual number of filled matrix entries is given
by 5N, + 2 and the number of zeros is given by N2 — N, + 2. For large matrices, the
number of zero entries will greatly dominate the number of non-zero entries and to
invert such a matrix without taking into account this property, would be extremely
inefficient from a computational standpoint. The first step to solving this problem
efficiently is to split the problem into two sub problems of half the original size,
by considering odd and evenly indexed entries separately (see Peyret (2002)). This
then gives us two quasi-tridiagonal matrices; entries on the main diagonal and on
the first sub and super-diagonals, plus a row containing the boundary conditions.
So long as the boundary conditions are the same at each bounding surface—both
Dirichlet, or both Neumann—it can be seen from the expressions above that the

following is true

p

20y for [ even,
o + ﬁl = (4100)
\O for [ odd,
(
0 for [ even,
o — ﬁl = (4101)
20y for [ odd,

\

thus when we split the system into odd and even components, we are able to decouple
the boundary conditions also, by taking the required combination above. Hence,

using D as an example, with N, = 4, after splitting, we have the following matrices

[ 2000 209 20y |

Deven = Py @, A (4.102)
0P @y
[ 200 lasg  2as |

Doda = Py Q, R, |- (4.103)
0 P Q5]

The total number of filled matrix entries has obviously remained the same, since we

have not thrown away any information, yet the number of zeros has decreased to
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1/4N? — 3/2N,. Again, without utilising the specific properties of these matrices,
to invert them would still be inefficient, with a computational cost of the order N3
operations per wavenumber, per timestep. Without the row containing the boundary
conditions, these matrices would have a purely tridiagonal structure; in our case
they are quasi-tridiagonal. Tridiagonal matrices can be solved at an operational
cost proportional to IV, so we seek an algorithm which can handle quasi-tridiagonal

matrices in a like manner.

4.5.3 Quasi-tridiagonal matrix solution algorithm

The efficient solution to the quasi-tridiagonal matrices presented can be computed
recursively, due to an algorithm presented by Peyret (2002). For demonstrative
purposes, since the same technique can be applied to the other equations, we shall
study the Helmholtz equation, used to determine the streamfunction. Consistent
with the notation of Peyret (2002) the system may be written as follows, for either

the even or odd components of the governing equations

N,
piwi—1 + qaw; + riwi = f;, for i=1,..., 5 1 (4.104)
PrWN_y F W = fr., (4.105)
2 2 2 2 2
Cowo + 1wy + ... + ey wae =0, (4.106)

where p, ¢, r and f, are to represent the matrix entries given by equation (4.90).

Here w; is the spectral coefficient of any one of our hydrodynamic variables, for a

particular wave number, at the advanced time step: @'t gnF! rtl grtl for
1=0,..., % and ¢; = a; + f; for i =0, ..., % The solution is written as
: N,
wir1 = X;w; +Y;,  for 2:0,...,7 — 1. (4.107)

The coefficients X; and Y; are also determined recursively. Inserting our postulate

(4.107) into equation (4.104) gives

Piwi—1 + qaw; + 1 (Xw; +Y;) = fy, for i=1,..., ) (4.108)
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which allows us to rearrange for

Pi fi —riYi N,
Wy =—————<Wi g+ ———~ for i=1...,— -1 4.109
(¢ +7:iXi) ' (qi +1:iXi) 2 ( )
Writing equation (4.107) with i =i — 1 gives
: N,
W; :Xi_lwi_1+Y,~_1, for = 1,...,?, (4110)

and upon comparison with equation (4.109), allows us to identify the following

Di fi — Y

Xy =Dy, = T
! ' (i +1:X;)

, =1 (41
(i +1:.X;) ( )

We must first calculate X~. ; and Y. , in order to initiate the recurrence. Writing
2 2

equation (4.107) with ¢ = 2= — 1 gives
wre = Xove wne g+ Vi . (4.112)

Furthermore, rearranging equation (4.105) gives

Dxe S
wy, = ——2 (D z (4.113)

2 gN: 2 gNz
2 2

[y
2
=z b) =z

2 T Ak

and upon comparing the previous two equations we have
pPnN:
Xy, | =——2 Yv. | = (4.114)

N.

Now that we are able to calculate X; and Y; for i = 0,..., 5

— 1, we may calculate

w; provided we know the initial value wg. In order to calculate this we write

N,
wlzﬁlwo—i—)\“ for 220777 (4115)
With i = 0 we may immediately identify
0h=1, X =0. (4.116)
Writing equation (4.115) with ¢ =i — 1 gives
: N,
W;—1 :«9¢,1w0+)\i,1, for i= 1,,74—1 (4117)
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Inserting this expression into equation (4.110) yields

N,
w; :Xi—l (Hi_1w0+)\i_1)+Yi_1, for = 1,...,?, (4118)
and upon comparison with equation (4.115) allows us to identify
. N,
92‘ = Xi_lﬁi_l, )\z = Xi—l)\i—l + }/i—la for = 1, ceey 7 (4119)
Finally, substituting expression (4.115) into equation (4.106) gives
g—A
=, 4.120
Wo o) ( )
where
Nz
0= Zcieiv (4.121)
=0
Ny
A= Z cihi. (4.122)
i=0

Thus we are now able to calculate all the w; and hence our solution is known. Using
this algorithm for the odd and even components of each variable will give us a

complete numerical solution to the hydrodynamic equations.

4.6 Testing

In order to confirm that the numerical method we have outlined in this chapter solves
the governing equations correctly and does indeed model the convective process that
it should, we have used the results of Moore & Weiss (1973) as a benchmark case.
They present results for a range of different Rayleigh and Prandtl numbers, and give
explicit values of output parameters such as the Nusselt number. Furthermore, they
include plots of the vorticity, streamfunction and temperature, against which we have
compared our results. We were able to reproduce the results of Moore & Weiss (1973)
for several chosen test cases. For low Rayleigh numbers, we agreed exactly with their

Nusselt number values, yet noted some divergence for higher Rayleigh numbers. This
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can be attributed to the fact that our calculations were performed using a spectral
method with a much higher spatial resolution than the finite difference method
used by Moore & Weiss (1973). As we noted at the beginning of this chapter,
spectral methods offer the advantage of superior accuracy over methods such as

finite differences, hence the difference is likely to be caused by under-resolution on

their part.
105 T T T T T
100 :
|| 107° t .
10710 L 4
10—15 L ! ! 1 1
0 30 60 90 120 150 180
m

Figure 4.1: Example vorticity power spectrum for a well-resolved numerical

simulation.

In order to check that our solutions were adequately resolved, we looked at the
power spectrum of the spectral coefficients, versus the wavenumber. For a well-
resolved simulation, this power spectrum should decay with increasing wavenumber.
An example of this can be seen in Figure 4.1, where we show an example of the
power spectra of the vorticity for a well-resolved run. Here the power in the lowest
mode is at least a factor of 10'° greater than in the highest—a sufficient decay. In
fact, even a decay of 10° in the power spectrum is sufficient for a run to be classified
as well-resolved. All the simulations we performed exhibited at least such a decay

in their power spectrum.

In order to confirm the reliability of our results we performed simulations at the same
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input parameter values, for several different—increasing—resolutions. A numerical
simulation is considered to be well-resolved and reliable at a given resolution if, when
performed at a higher resolution, the results concur. A way to compare results at
different resolutions is by looking at a time series of, for example, the kinetic energy,
Ey. An example of this can be seen in Figure 4.2. After integrating for long enough
that any initial, transient behaviour has ceased, both simulations approach the same
average kinetic energy value. For all the test cases we performed, after performing
numerical simulations at a given resolution, we doubled this resolution in order to

confirm that we achieved the same results.

7.5 x 10°

12 13 14 15 16 17

Figure 4.2: Time series of kinetic energy for two well-resolved simulations at the same
parameter values. The numerical resolution for each run is given by [V, x N,| =

[256 x 96] (blue) and [512 x 69] (red).

Owing to all these tests, we proceed in the confidence that our numerical method
is indeed correct. Furthermore, we are able to implement these tests for any

simulations we perform, in order to confirm the reliability of the results generated.

4.7 Summary

In this chapter we presented a numerical method that will allow us to
numerically solve the equations governing nonlinear two-dimensional Rayleigh-
Bénard convection. We were primarily guided by Boyd (2001) and Peyret (2002)
in the development of the Fourier-Chebyshev pseudospectral method that we
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chose to utilise. Such methods are common in fluid dynamics, in particular in
two-dimensional convection studies (see DeLuca et al. (1990)). This method is
formulated in such a way that it can be efficiently solved using computer software
such as FFTW (see Frigo & Johnson (2005)) for performing fast Fourier transforms,
and LAPACK (see Anderson et al. (1999)) for performing matrix inversions. We
benchmarked our results against those of Moore & Weiss (1973) and performed

various checks to further confirm the reliability of our results.
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Chapter 5

Nonlinear results

To begin we shall derive some useful quantities that will allow us to characterise the
type of solutions that we see. Then we shall review the literature of nonlinear two-
dimensional Rayleigh-Bénard convection, in order to establish the void in which our
study sits. Despite being a previously well-studied problem, advances in computing
technology have meant that three, instead of two-dimensional convection is now

generally favoured.

For the nonlinear, non-rotating system, we shall study the properties of the flow at
different Prandtl numbers—something that is often overlooked, with many studies
focusing on only one value of Pr (e.g. DeLuca et al. (1990)). Where we find
unsteady solutions, a detailed bifurcation analysis will be carried out, in order to
map the route to chaos. This will not be performed for the rotating system, since in
principle the behaviour is expected to be similar. We will still highlight the nature
of the stability of solutions, just not the precise parameter values at which they
occur, instead concentrating on the effect of rotation on different properties of the

flow, such as the Nusselt number and Reynolds number scaling.
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5.1 Energy balances

The governing equations are integrated using the numerical timestepping code
outlined in Chapter 4 until a statistically steady state is reached. That is, the
solutions no longer change in time; are periodic; or, in the case of chaotic solutions,
can be averaged over a suitable period of time. In order to determine when a steady
state is reached and, furthermore, to classify results at different values of the input
parameters, we require some measure of the intensity of the flow. We would like to
classify both the thermal and kinematic properties of our results and in order to do
this, we will introduce several well-known output parameters. Although these have
been stated numerous times (see e.g. Siggia (1994) and Grossman & Lohse (2000))
they are rarely derived from first principles, and it proves an insightful task to do

SO.

5.1.1 Nusselt number

The Nusselt number characterises the effectiveness of thermal convection, expressed
as the ratio of the convective plus conductive heat flux, to the conductive heat flux

in the absence of convection. The latter is given, in dimensionless units, by

1 [t or

—/ ——Lar=1. (5.1)
0

Therefore a Nusselt number of one corresponds to pure conduction and Nu > 1

characterises the effectiveness of thermal convection, at transporting heat.

To derive an expression for the Nusselt number we begin by considering the
dimensionless heat equation, governing the evolution of the total temperature
T=Tg+80

oT

o+ (u-V)T = V*T. (5.2)

We then integrate this over the partial domain A’ = [0, L] x [0, 2], where 2’ <1
oT
/ {E + (u- V)T} dA’ = / V2T dA'. (5.3)
A/ !’
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We wish to calculate the Nusselt number after the system has settled down to a
steady, or statistically steady state. The first term will vanish identically in the
former case, and in the latter, we may perform a time average over a suitable period

such that the first term vanishes. Hence we have

(u-V)TdA = [ VT dA'. (5.4)
/. I,

Making use of the vector identities (A.4), (A.5) and using the fact that V -u = 0,
we may transform the above equation into a more usable form
V- (uT)dA = V- (VT) dA". (5.5)
A A
The above is now in a suitable form so as to apply the two-dimensional divergence

theorem (Green’s theorem), which states the following

/V-FdA’:%F-ﬁds, (5.6)

where ¢ is the curve enclosing the surface A’, to be traversed in an anti-clockwise
manner, with outward-pointing unit normal n. Applying the two-dimensional

divergence theorem to our equation yields

j{uT-ﬁds:fVT-ﬁds. (5.7)

Evaluating these line integrals gives

! !

L z L z
/ —wT|,_,dx +/ ul|,_, dz +/ wT|,_,, dx +/ —uT|,_,dz
0 0 0 0

_/L_a_T d+/2/+a_T d+/L8_T /
Jo 0z, v 0 o |,_; : o 0z

= aT
d - dz. (5.8
) . T+ /0 O z. (5.8)
The first term on the left-hand side vanishes due to the boundary conditions on the

=0

normal component of the velocity w(z = 0) = 0. Furthermore, since all physical
quantities are periodic in the x direction, this allows us the cancel both the second

and fourth terms on the left and right-hand sides of the above, and after rearranging,

Looar Ly or
- dz = — T
/0 0z |,_, v /0 { 0z T }
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If we divide the right hand side by L, to get the flux per unit length then we have an

expression for the Nusselt number, in accordance with Siggia (1994) and Grossman

& Lohse (2000)
1 ([ orT

The first and second terms in equation (5.10) are the conductive and convective

dz. (5.10)

heat fluxes respectively. Computationally, equation (5.9) allows us to calculate the

Nusselt number by evaluating the heat flux at the lower boundary, and thus we have

1 [+ or
Nu=— =
“ L/O 0z

Next we consider the thermal energy dissipation, formed by multiplying the heat

dz. (5.11)

z=0

equation by T, integrating over the whole domain A = [0, L] x [0, 1], and dividing
by the area A=L x1=1L

1 oT 1
- T— +T(u-V)T dA == | TV?T dA. 12
L/A{ 8t+(uV)} A/AV (5.12)

We may transform this using vector identities (A.4) and (A.5) into the following

form
%/A {%%(W) * %V ' <“T2>} dA = %/A{V (TVT) - VT-VT}dA. (5.13)

Again, we are presuming that the system has settled down to a steady state, and
if not, a suitable time average can be performed, thus meaning that the first term
vanishes. If we apply the two-dimensional divergence theorem to the second term

on the left-hand side we have

1
—/V-(uTQ)dA: — ¢ ul?- ids, (5.14)
2L /4 .

1 L 1
2 2
=57 {/o —wT }Zzodx +/0 ul ’szdz
L 1
+/0 wTQ}Z:1 dx+/0 —uTZ}wodz}. (5.15)

The first and third terms vanish since w(z = 0) = w(z = 1) = 0 and the second and

fourth terms cancel each other out due to periodicity, hence this term contributes
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nothing to the integral. If we apply the two-dimensional divergence theorem to the

first term on the right-hand side of equation (5.13) we have

l/ V. (TVT)dA = + %TVT - fds, (5.16)
L/, L

1
T
dx +/ Ta—
2=0 0 Ox

L
_ 1 { / 9T
L/, 0z

L ar Loar
T— T

+/0 0z |, de +/0 o0x

The third term vanishes since in dimensionless units, arbitrarily choosing 7y =

dz

z=L

» dz} . (5.17)

O0—which we are free to do—gives T'(z = 1) = 0 and, again, the second and fourth

terms cancel each other out, due to periodicity. We are left with

L
L[
L J, 0z

which, using the fact that in dimensionless units 7'(z = 0) = 1, gives us the Nusselt

Lt
L J, 0z

Therefore, going back to equation (5.13) and rearranging, we have

dz, (5.18)

z=0

number

dz = Nu. (5.19)

2=0

Nu = l/ VT -VTdA = ep, (5.20)
A Ja

where we have denoted by er the globally averaged thermal dissipation rate.

Furthermore

1 [F oT

again, in accordance with Siggia (1994).

/

dz = l/VT-VTolA, (5.21)
A Ja

Z=Z

5.1.2 Kinetic energy dissipation

We begin with the dimensionless Navier-Stokes equations, written in the form below

8 1
8_1: +(u-V)u= —~VP + RaPrT%— Ta2Pr(% x u) + PrV=u, (5.22)
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that is, we haven’t cancelled out the basic state terms that are in hydrostatic balance,
instead combining them all into the pressure term so that we may work with the total
temperature 7. Using vector identity (A.1) and combining the resultant gradient

term with the pressure term gives

B 1
a—‘t‘ —uxXw=—VP + RaPrT% — Ta? Pr(z x u) + Prv*u. (5.23)

We define the globally averaged kinetic energy as

1 1
Ey=— [ =|u]*dA 24
o= [ sl (5.21)

where |u|? = u-u. We now take the scalar product of equation (5.23) with u and
integrate over the whole domain A = [0, L] x [0, 1]. Since u is perpendicular to both
u X w and Z X u, the terms involving the scalar products of these quantities will not
contribute anything to the integral, hence we have
a@% = %/A%% u’dA = %/A{—u~VP+RaPrTu~2+Pru-V2u}dA:O.
(5.25)
The left-hand side is the time derivative of the globally averaged kinetic energy, Fy,
of the flow. Again, we presume that we are in a situation such that the system has
settled down to a (statistically) steady state, and in this case, the time derivative of
the kinetic energy will vanish, given a suitable average. Dealing with the pressure
term first, we may rewrite it using vector identity (A.4), along with the fact that
V -u = 0, and then apply the two-dimensional divergence theorem

1 1
2 [ V- (uP)dA=—= $uP- i 2
L/A (uP)d L%u nds, (5.26)

C

I 1
= —— {/ —’UJP|Z:0 d.T"—/ U‘P|:v=L dz
L 0 0
L 1
+/ wP|Z1dx+/ —uPlggodZ}- (5.27)
0 0

The first and third terms vanish since w(z = 0) = w(z = 1) = 0 and the second and
fourth terms cancel due to periodicity in the x direction. Hence the pressure term

does not contribute to the surface average. Next we shall consider the buoyancy
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term in equation (5.25)

1 P 1 L
—/ RaPrTu-zdA = Ha T/ / wT'dzdz. (5.28)
L Ja L Jo Jo

From the Nusselt number calculation, we have

1 [ or
Nu = — - T d 5.29
Y LA { 82 tw }Z:z/ “ ( )
and by rearranging, we have
1 [r or
— T|._.,de =N dx. 5.30
L/Ow| x = u+L/O azzzz/x (5.30)

Having made the substitution z = 2/, if we now to integrate over the variable 2,
for 0 < 2/ <1, we will obtain the integral over the whole domain A. Furthermore,

reversing the order of integration on the right-hand side gives

1 [l ofr 1 1 (L lar
—/ / wT|ZZ,dxdz':/ Nudz'+—/ / — dz'dr, (5.31)
LJo Jo 0 LJy Jo a=a!
IR
= [Nuz/+—/ de] : (5.32)
L J, 0
Using the fact that 7(2’ =0) =1 and T'(z’ = 1) =0, for 0 < 2/ < 1, we have
1 1oL 1 /L
—/ / wT|,_,, dzdz’ = Nu — —/ dr = Nu — 1, (5.33)
L Jo Jo L Jo
and therefore
RaPr ' [*
¢ T/ / wTdxdz = RaPr(Nu — 1) (5.34)
o Jo

Finally we consider the third term on the right-hand side of equation (5.25). Using
index notation we may write

2,,. ' ' '
u - VQI_I = uz% — i <u8uz) 8’&@ 87%

8x§ ox; Za—xj B Ox;j Ox;’

(5.35)

and hence we have

Pr ! 2 6ul 8ul 8ul
T/o / u- Vudedz = —/ / {8% (uiaxj) - oz, a%}dxdz. (5.36)

Using the two-dimensional divergence theorem on the first term on the right-hand

ou,; Pr ou; .
/ / oz, (uz 6:6]) dzdz = T fiuz o, n;ds, (5.37)
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where n; is the j-th component of the unit normal vector fi. Evaluating this line

integral around our convection cell gives

PT auz R Pr L ou v ow
— ~—nds = —9 — U~ + V5 +wo— dw
0

z=0

—l—/l u@—l—v@jLwa—w dz
0 Ox ox or ) |,._;

6

L
— — — d
+/0 (“az T e )|
1
ou ov ow
— — — — dz 5. 5.38
[ (g 5) . SO
Since % = ‘gg w=0at z=0 and z = 1 the first and third integrals vanish, and

due to periodicity the second and fourth integrals cancel. Hence we have

Pr [* 9 ou; au,
i - _ —_Pp )
7 /0 /0 u-Vudedz = / / e rey, (5.39)

where we have denoted by €y the globally averaged kinetic energy dissipation rate,

as defined by Siggia (1994) and Grossman & Lohse (2000). Therefore, the only two
non-zero contributions to equation (5.25) are given by equations (5.34) and (5.39).
Equating these tells us

ey = Ra(Nu — 1), (5.40)

hence the dissipation of kinetic energy is balanced by the energy due to the convective

driving of the flow.

5.1.3 Reynolds number

The Reynolds number, characterising the ratio of inertial to viscous forces is given
by
Re = — (5.41)

14

where U is a typical velocity and L is a typical length. In our dimensionless equations
we have scaled length with the layer depth d and time on a thermal diffusive time,

proportional to x/d?. Hence we have

U=-=-U 5.42
: (5.42)
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Furthermore, we introduced the Prandtl number, which implies ¥ = Kk Pr and so we

have

B U
Py

where we calculate U from the kinetic energy, Ey;, defined via equation (5.24).

Re (5.43)

5.1.4 Enstrophy

Similar to the kinetic energy, the enstrophy characterises the energy of the flow, due
to its vorticity. It is calculated, per unit volume, via the square of the vorticity,

integrated over the whole domain

1 [ L
&= —/ / |w|*dadz. (5.44)
2Jo Jo

The enstrophy accounts for the dissipation of kinetic energy due to vortex motions;

it is an important quantity in the study of turbulence (see Batchelor (1967)).

5.2 No rotation

As we saw in Chapter 3, the critical Rayleigh number required for the onset of
convection as we alter the rotation rate is different. Therefore when comparing
numerical data at different values of the Taylor number, rather than working with

the Rayleigh number directly, we will introduce the ratio of criticality, defined as

_ Ra

R = )
Ra,

(5.45)

Furthermore, this will facilitate transparent comparison of how unstable the system

is to convective motions, for different Taylor numbers.

5.2.1 Pr=1

In two dimensions it has been noted that convection is remarkably steady for Pr <1,

despite flows reaching Reynolds numbers of the order of 10*: far above the required
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value to drive instability in, for example, pipe flow. Indeed Veronis (1966) and Curry
et al. (1984) observed no oscillatory solutions in the range of Rayleigh numbers
they studied and DeLuca et al. (1990) and Vincent & Yuen (1999) obtained steady
solutions up to Ra = 108. The largest Rayleigh number reached here is of the order
of 107 and at this Rayleigh number, as suspected, the flow is still steady. Due to
the constraints placed on time and resources, with the numerical algorithm devised
in Chapter 4, it was not practical to attempt to achieve a higher Rayleigh number
here. In many ways it is just as interesting attempting to understand precisely why
solutions are so persistently stable (something that shall be addressed in Chapter
6). The highest Rayleigh numbers reached in two-dimensional convection—that we
are aware of—are by Vincent & Yuen (2000): up to Ra = 10'. 1In this paper
they describe the characteristics of the different regimes that are encountered as the

Rayleigh number is increased. These can be seen schematically in Figure 5.1.

§ ;é E TURBULENT

"Hard turbulent"
"Soft turbulent"

i — T

Chaotic

A

|

SN
mﬁi -

Steady State

Figure 5.1: Schematic drawing showing the development in the style of plumes
ranging from steady-state plumes for low Rayleigh number O(10°) to the turbulent
regime where branching of plumes takes place at global Ra greater than 10'°. Taken

from Vincent & Yuen (2000).
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For Pr = 1 the highest Rayleigh number that we were able to achieve was R < 105,
or Ra < 6.57 x 10”. Hence by Figure 5.1 we are still within what Vincent & Yuen
(2000) describe as the steady-state regime. It is possible to enter the other regimes
by varying the values of the Prandtl number and the Taylor number, as shall be
seen in subsequent sections. Now however, we shall seek to outline the behaviour of

the steady-state regime and classify its defining characteristics.

a
1 (&) 1
0 -1
0 iy 21
b
1 (b) 1
N
0 -1
0 x 27
C
© 1
0.5 T
0
2

Figure 5.2: Contour plots of (a) the normalised vorticity (||w||. = 222), (b) the
normalised streamfunction (||1||. = 14) and (c) the total temperature, for T'a = 0,
Pr =1, R = 10, with resolution [512 x 96]: exhibition of a steady-state, six-cell

solution.

For a long time it was thought that the specific horizontal form of the convection
pattern was optimal in the sense that it maximised the convective heat transport (see
Malkus (1954b)), however in a steady state the convection pattern is not uniquely

determined solely by the governing parameters, but also the initial conditions, as
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reported by Ogura (1971). Indeed we have witnessed convection patterns that give
rise to a convective heat transport that is not optimal. Hence for the same parameter
values, there could be a range of different valid convection patterns, dependent on
the initial conditions used. This is an inherent manifestation of the fact that we are

dealing with nonlinear equations.
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Figure 5.3: Contour plots of (a) the normalised vorticity (||w|l. = 2824), (b) the
normalised streamfunction (||¢||.c = 255) and (c) the total temperature, for Ta = 0,
Pr =1, R =500, with resolution [1024 x 128]: exhibition of a steady-state, four-cell

solution.

We started our numerical simulations from a set of infinitesimal random initial
conditions. This way the system was not influenced by a predetermined length
scale: perturbations grew with whichever horizontal wave number was preferential.
We maintained a fixed box length of L = 2x. For low Ra it is found that the

dominant wave number is three, hence we see a six-cell convection pattern, as can be
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seen in Figure 5.2. As the Rayleigh number is increased it seems that the preferential
wave number decreases, first to two (see Figure 5.3) and finally one (see Figure 5.4).
This is in contrast to the linear theory of Chapter 2 which predicts that the most
unstable—linear—wave number should increase with increasing Rayleigh number.
All of these plots are characterised by rising and sinking convective plumes, and
thermal boundary layer regions located close to the top and bottom boundaries; the

temperature dropping from its value within the core of the convection cell, to one

on the bottom boundary and zero on the top boundary.
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Figure 5.4: Contour plots of (a) the normalised vorticity (||w|l. = 18253), (b)
the normalised streamfunction (||1||oc = 1944) and (c) the total temperature, for
Ta =0, Pr=1, R = 10000, with resolution [1024 x 128]: exhibition of a steady-

state, two-cell solution.

As the Rayleigh number increases, it can be seen by looking at the evolution between

Figures (5.2), (5.3) and (5.4), that the thickness of the convective plumes and also
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the thermal boundary layers, decreases. The dynamics of the entire system are
controlled via this boundary layer behaviour. It is revealing to look at plots of
the horizontally-averaged temperature profile versus the vertical coordinate, as the
Rayleigh number is altered, to see how the boundary layer thickness decreases as
Ra is increased. This is shown in Figure 5.5. Looking at the mean temperature
profile, we see that as the Rayleigh number is increased the temperature becomes
isothermal in the bulk of the layer, taking the value T' = %, and sharply changes

within the boundary layer to attain its boundary value.
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Figure 5.5: Mean temperature profile as a function of z for R = 10 (dotted line),
R =500 (dashed line) and R = 10000 (solid line), for (a) Pr =1 and (b) Pr = 10.

We noted that as the Rayleigh number was increased, the number of cells in the
horizontal decreased. Figure 5.6 shows the progression in terms of the dominant
wave number as a function of Rayleigh number. It can be seen that the system
does indeed progress to the largest permissible length scale as the Rayleigh number
is increased. This is not to say that for a given Rayleigh number, patterns with a
different horizontal wave are not possible. Moreover, it is the case that the basin
of attraction of a solution with dominant wavenumber my is greater than that of a
solution with another wavenumber (see Strogatz (2000)). This means that as time

evolves the system will tend to the solution with wavenumber m,. As we said, in
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general my — 1 as Ra — oo, however this is not a definite rule. For example in
Figure 5.6, for Ra ~ 1.3 x 10°, Pr = 10, there is a solution with my = 3 despite
the fact that solutions at much lower values of Ra have already made the transition
from my = 3 to myg = 2. This behaviour is typical of a nonlinear system. In a box of
length 27, the smallest permissible wave number is m = 1. In a wider box, it is to
be expected that the dominant wave number will tend to the smallest permissible

allowed.

Note that in all the steady state contour plots viewed here, the solutions possess the

following rotational symmetry

w(z,z,t) =w(m—z,1—2z1), (5.46)
W(x, 2, t) =Y (r—x,1—2,t), (5.47)
T(x,z,t)=1-T(m—z,1—2,1). (5.48)

That is to say, if {w(x, z,t),Y(x, 2, 1), T (z, z,t)} is a solution of the system of
equations given by

ow OYow O Oow oT

bttt e v 2

5 + 9 9s D2 O RaPr e + PrV-w, (5.49)

or opor opor _,

W—F%%—&%—Vﬂ (5.50)
Vi) = —w, (5.51)

and the boundary conditionsw =19 =0, T=1lat z=0andw=¢Y =T =0at 2z =
0, then {w =w(r—z,1—2z1),¢Y = 1/?(71’—1’,1 — ), T=1-T(n—2z,1— z,t)}
is also a solution. This can be seen by putting such a solution into the governing

equations and noting that

i) e}
%{w,¢,T} - %{ — o, —zzZ,T}, (5.53)
%{w,w,T} - %{ — &, —@j}, (5.54)
VQ{w,w,T} - VZ{@,J;, —T}. (5.55)
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Furthermore, in Figure 5.5(a) it can be seen that the horizontally averaged

temperature satisfies the symmetry condition

T(z)=1-T(1—2). (5.56)
mq 2r OOl GO0 OENEEE EEE W -
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Figure 5.6: Dominant horizontal wave number my, versus Rayleigh number, with

Pr =1 (circles) and Pr = 10 (squares).

5.2.2 Route to chaos for Pr = 10

As we have already stated, often only one Prandtl number is studied—the general
preference being for Pr = 1. We have chosen to study Pr = 10 also, to allow for
comparison between the two cases. It is found that for R < 49.50, the system always
settles down to a steady state. The preferential horizontal wave number is three,
giving rise to a six cell pattern that is identical in form to the case for Pr = 1,
hence we do not show it here. The progression of the dominant horizontal wave
number versus Rayleigh number can be seen in Figure 5.6. As Ra increases, even
for Pr = 10, the system always seems to prefer the largest scale allowable in the box.

Furthermore, even though there is a distinction for lower Ra, as it is increased, the
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mean temperature profile mimics that for Pr = 1. Note that the mean temperature
profiles shown in Figure 5.5 are calculated at a particular moment in time, hence
1

for a time-dependent solution, they are not symmetric about the line z = 3

At R = 49.50 the steady state undergoes a Hopf bifurcation leading to the creation of
a periodic orbit that is of infinitesimal amplitude and only exists for a small window
of Rayleigh number space. The periodic orbit corresponds to a fluid parcel moving
in a loop around the interior of the convection cell. This initial bifurcation preserves
the symmetry given by equation (5.56). Hence the fluid parcel moving from the
bottom left corner to the top right corner of the convection cell is equivalent to it
moving from the top right corner back to the bottom left corner, in order to complete

the loop.

At R = 49.80 the system undergoes a period-doubling bifurcation. This secondary
bifurcation breaks the symmetry given by equation (5.56). Hence the fluid parcel
moving from the bottom left corner to the top right corner of the convection cell is no
longer equivalent to it moving from the top right corner to the bottom left corner of
the convection cell. The fluid parcel must complete one whole loop, taking twice the
amount of time as the original oscillation, thus the name period doubling bifurcation.
In Figure 5.7 we have plotted the temperature field at various points in time for one
of these period doubled oscillatory solutions. It is clear that physically the periodic
orbit amounts to a lateral motion of the upward and downward convective plumes;
the plumes swaying from side to side. This feature was also noticed by Moore &
Weiss (1973) and Lennie et al. (1988), in their numerical studies of convection, and
Krishnamurti (1970a)/Krishnamurti (1970b) in physical convection experiments.
A detailed explanation of this instability shall be put forward in the following
section. A very revealing way to portray the nonlinear dynamics of the system
is to plot trajectories in a three-dimensional energy, or phase space. The Nusselt
number, kinetic energy and enstrophy are all time-dependent output parameters of
our numerical simulations. Therefore plotting them against one another can tell

us about the time dependent behaviour of the system. For example, if the system
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Figure 5.7: Contour plots of the total temperature at subsequent moments in time,

for Ta = 0, Pr = 10, R = 52, with resolution [512 x 96]: exhibition of a period-

two, oscillatory, six-cell solution. The dimensionless time period of the oscillation is

~ (0.04.
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settles down to a steady state after a period of transient growth, these parameters
will attain a constant value for all subsequent time. In phase space this corresponds
to the trajectory converging to a fixed point. If the behaviour of these parameters
is periodic in time, then within the three-dimensional (Ey, Nu, £) phase space any
trajectory starting at a particular point will return to that point after one time
period, forming a closed loop known as a periodic orbit. Likewise, the parameters
could be periodic with more than one period. For example if we had a period-two
point then the phase space trajectory would perform two loops before returning to
its initial point. For a chaotic system any trajectory in phase space will not tend

to, or diverge from, any set point, instead following a random path for all time.

In the plots that will follow, although we shall plot trajectories in the three-
dimensional space described above, for display purposes we shall project this into
the (Ey, Nu) plane. A further thing do is construct a Poincaré section through the
trajectory (see Guckenheimer & Holmes (1997) or Strogatz (2000)). This amounts
to taking a slice through the trajectory at a constant value of one of the parameters,
here the enstrophy. Hence for a period-m orbit, there should be 2m distinct clusters
of points. The period-two point mentioned above can be seen in Figure 5.8, where
we can clearly see that there are four clusters in the Poincaré section, corresponding

to two loops and hence four crossings of the plane enstrophy=constant.

As the Rayleigh number is increased, the period-two orbit grows in amplitude until
R = 55, when it becomes unstable. The amplitude has reached a critical value
whereby the trajectory is no longer able to return to the same point in phase space
after completing two loops. Instead it winds around the surface of a torus in a
helical manner, only returning to the same point in phase space after completing
one toroidal loop. In the terminology of dynamical systems, this is known as a two-
torus and can be visualised in Figure 5.9. The Poincaré section consists of two rings
of points, which displays the path of the trajectory around the torus more clearly.
As the Rayleigh number is increased further, the amplitude of the orbit around the

torus also increases.
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Figure 5.8: (a) two-dimensional projection of (Ey, Nu, ) trajectory onto (Ey, Nu)
plane with 1.06 x 10° < £ < 1.13 x 10° and (b) corresponding Poincaré section at
€ =1.09 x 10°, for R = 52, Pr = 10: exhibition of a period-two orbit.
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Figure 5.9: (a) two-dimensional projection of (Ey, Nu, &) trajectory onto (Ey, Nu)
plane with 1.07 x 10° < £ < 1.25 x 10° and (b) corresponding Poincaré section at
E =1.17 x 10°, for R = 55, Pr = 10: exhibition of a two-torus.
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At R = 56 the system undergoes a further bifurcation, with the introduction
of another period of oscillation. This causes the trajectory on the two-torus to
become unstable, no longer able to return to the same point in phase space after
completing one toroidal loop. Instead the trajectory evolves along the strange
attractor shown in Figure 5.10. The structure of the attractor somewhat resembles
that of the two-torus, since the trajectory has a ‘memory’ of its existence. Whilst
the trajectory on the attractor is seemingly chaotic, it is nonetheless always confined
to its surface. The remnant structure of the two-torus still wields enough influence
over the trajectory as to keep its motion in phase space bounded. We are confident
that this behaviour is independent of the particular initial conditions chosen, since

we have integrated for long enough that all transient behaviour has ceased.
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Figure 5.10: (a) two-dimensional projection of (Ey, Nu, &) trajectory onto (Ey, Nu)
plane with 1.34 x 105 < £ < 1.57 x 10° and (b) corresponding Poincaré section at
E =1.46 x 105, for R = 68, Pr = 10: exhibition of quasi-periodicity.

This type of behaviour is known as quasi-periodicity. The trajectory continues to
evolve in such a manner, as the Rayleigh number is increased, until R = 71, when
the strange attractor finally loses stability. At this point the amplitude of the orbit

has become so large that it has broken free from the attractor, unable to return
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to a point on its surface. The trajectory now has no preferred path and wanders
randomly around phase space, as can be seen in Figure 5.11. This behaviour is
known as chaos. There is no way to predict, based on the location of the trajectory
in phase space at a particular moment in time, how it will evolve for subsequent
time. An example flow pattern for R > 71 can be seen in Figure 5.12. Notice that
the coherent cell-like structure has been lost and the spontaneous break up of the
convective plumes is now visible. This fits in with the schematic picture of chaos

from Vincent & Yuen (2000).
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Figure 5.11: (a) two-dimensional projection of (Ey, Nu, &) trajectory onto (Ey, Nu)
plane with 1.31 x 10° < £ < 2.11 x 10° and (b) corresponding Poincaré section at
E =1.77 x 10°, for R = 100, Pr = 10: exhibition of chaos.

This transition to chaos that we have described is similar to one put forward by
Newhouse et al. (1978) known as the Ruelle-Takens-Newhouse route to chaos. The
additional frequency introduced into the system that causes the two-torus to go
unstable is enough to set about an unavoidable transition to chaotic behaviour.
This is in contrast to the period-doubling route to chaos, where successive period
doubling bifurcations eventually saturate the system with innumerable different

frequencies, resulting in chaotic behaviour. Indeed Curry (1978) noticed a similar
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phase transition to the one we described here. That is, an initial Hopf bifurcation,
followed by successive period doubling bifurcations that lead to motion on a torus,
that in turn give way to a strange attractor. Curry (1978) did not use numerical
simulations, instead studying a 14 mode truncated system of ordinary differential

equations, similar to the Lorenz equations.
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Figure 5.12: Contour plots of (a) the normalised vorticity (|w||ec = 1252), (b) the
normalised streamfunction (||¢||.c = 89) and (c¢) the total temperature, for Ta = 0,

Pr =10, R = 100, with resolution [256 x 96]: exhibition of a chaotic solution.

For R > 71 the behaviour of the system is incredibly unpredictable. Despite the
emergence of chaotic solutions, as we have mentioned, it seems that the system
can spontaneously relapse into stable and periodic states. This was discovered
entirely unintentionally, and it seems that these solutions are rather difficult to track
numerically, with solutions rapidly switching between steady and unsteady branches

in phase space. An example of such a scenario can be viewed in Figure 5.13, where
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the trajectory in phase space forms a closed trefoil knot. Indeed, there is no saying
how high the Rayleigh number would have to be, or even if such a Rayleigh number
exists, where a consistent sort of behaviour is reached. This intermittent behaviour is
consistent with another competing theory that explains the route to chaos, known as
the Pomeau-Manneville scenario (Pomeau & Manneville (1980)). In this scenario
the system is characterised by bursts of chaotic behaviour out of quasi-periodic
states, themselves remnants of unstable periodic orbits. As the driving is increased,
the system is pushed so far away from the unstable periodic orbit that chaos ensues.
It is entirely plausible that this is the scenario in which we find ourselves, as opposed

to a Ruelle-Takens-Newhouse type situation.
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Figure 5.13: (a) two-dimensional projection of (Ey, Nu, &) trajectory onto (Ey, Nu)
plane with 7.40 x 107 < £ < 7.78 x 107 and (b) corresponding Poincaré section at
€ =7.60 x 107, for R = 7000, Pr = 10: exhibition of spontaneous order.

5.2.3 Physical instability mechanism

The oscillatory behaviour that we observed in the numerical simulations is caused

due to a warm blob of fluid being released from the lower, warm boundary layer, and
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the time it takes for the fluid blob to travel around the convective cell, returning to
the same point, corresponds to the period of oscillation. By symmetry, the emission
of a warm blob from the lower boundary layer necessitates the emission of a cold
blob from the upper boundary layer. Welander (1967) conducted a simplified study
of the motion described above by considering convection within a closed loop of
fluid (later known as the Welander loop). The temperature gradient required to
drive convection is imposed by having a positive heat flux at a point on the bottom
of the loop and a negative heat flux at a point on the top of the loop. The model
variables are the temperature within the loop and the flow speed along the loop, with
the stability being governed by two dimensionless parameters that are akin to the
Rayleigh number and Prandtl number. It is found that for the correct parameters,
such a system supports oscillatory solutions, with warm and cold blobs traversing

the fluid loop.

It is crucial to note that this behaviour was only observed for Pr > 1, where
momentum diffusivity dominates thermal diffusivity. Hence, as the hot blob
traverses the convection cell it does not shed sufficient heat so as to be absorbed
into the ambient fluid and so it maintains its identity. Once it has completed
one full cycle, the blob is again refreshed by the warm lower boundary layer,
ready to complete another orbit of the cell. This means that the warm fluid blob
rushes quickly past the cold upper boundary layer, and slowly past the warm lower
boundary layer. Although the nature of the instability is thermal in origin, this
asymmetry in the time spent near each boundary layer means that there must be a
coupling with the momentum equation. At Pr > 1 the vorticity in the rising plume
is balanced by the horizontal gradient of the temperature, so any warm thermal
anomaly also induces a positive vortex anomaly. This build-up of vorticity in the
rising plume induces a horizontal flow that is oriented in opposite directions above
and below the vortex anomaly, causing the rising plume to be locally sheared. This
accounts for the waving of the plumes that we saw. By symmetry an identical

process occurs in the cold sinking plume, with a negative vortex anomaly.
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For Pr < 1, thermal diffusivity is equal to, or dominates, momentum diffusivity.
Hence any warm fluid blob emitted from the lower boundary layer sheds a sufficient

amount of heat that its identity does not persist as it traverses the cell.

5.2.4 Nusselt number scaling

Convection is studied since it plays a part in many interesting and important
geophysical and astrophysical settings. It is therefore of interest to simulate
what happens at parameter values realistic to these environments—for example,
convection at a Rayleigh number comparable to that of the Earth’s core. These
parameter values are often extreme and thus out of reach of even the most
sophisticated numerical codes, using the greatest computer resources available. A
common aim in the research community, therefore, is to derive scaling laws. The
hope is that behaviour observed at lower parameter values may be extrapolated to
these computationally out-of-reach regimes, in order to say something about the

behaviour there.

For non-rotating convection, the key input parameters are the Rayleigh number
and the Prandtl number, and the key output parameters are, most importantly, the
Nusselt number and also the Reynolds number. We wish for expressions such as
Nu = Nu(Ra, Pr), or more specifically, Nu ~ Ra®Pr?, with the exponent a being
particularly sought-after. Using arguments from mizing length theory the value of
o = 1 was derived (see Kraichnan (1962) for a detailed discussion). It is assumed
that in the interior of the fluid both the temperature and velocity vary over the same
length scale, known as the mixing length scale. This is the characteristic length scale
over which a buoyant parcel of fluid at a characteristic temperature is accelerated
by a characteristic velocity, before its thermal energy is dissipated. At the top and
bottom boundaries of the domain it is assumed that there exist thermal boundary

layers of thickness d, where most of the drop in temperature occurs, with all the

heat being transported by conduction. Hence the ratio of the conductive heat flux
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across the boundary layer, to the conductive heat flux across the whole layer, or,

the Nusselt number, is given by

AT d
~ 20 _
Nu~ B = o= (5.57)

It is assumed that the boundary layer Rayleigh number is close to its critical

value—similar to that of linear stability theory—hence we have

ga AT N

T 10°. (5.58)

We may now eliminate § between these two expressions to give
Nu ~ 0.04Ra3. (5.59)

For a long time this exponent was favoured in both numerical (see Veronis (1966) and
Moore & Weiss (1973)) and physical experiments (see Malkus (1954a)). The internal
velocity and temperature are obtained by balancing the inertial and buoyancy terms

in the momentum equation. In dimensional variables we have
(u-V)u =~ gabz. (5.60)

The mixing length scale is given by the depth of the convective layer, d, and U% is a
typical turnover time, where U, is a typical velocity. Denoting a typical temperature
by T, we have

2

U
7* ~ gaT,. (5.61)

The convective heat flux, H,, is the amount of thermal energy carried over the

mixing length, by the fluid velocity. It is given by
H, ~U/T,, (5.62)

hence we are able to determine the typical velocity and temperature

| T*:(Hf)%. (5.63)

gad

=

U, = (9aH.d)

Note that this result was also derived by Deardorff (1970), giving rise to the

terminology Deardorff velocity and Deardorff temperature.
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With advances in physical experimental techniques, higher Rayleigh numbers were
able to be reached. This led to a subsequent favour for a = %, as observed by
Castaing et al. (1989). As computational resources improved too, this scaling
relationship was also observed in numerical simulations by DelLuca et al. (1990)
(see also Kerr (1996)), and led to the notion of a hard turbulence regime, where
one observes such behaviour. For an overview encompassing all such early theory,
one can consult Shraiman & Siggia (1990), or Siggia (1994) for a more in-depth
discussion. As computational resources were improved further still Vincent & Yuen
(2000) were able to observe the a = % dependence in their extremely high Rayleigh
number simulations. Further to this Whitehead & Doering (2011) derived a rigorous
upper bound of o« = % which would seem to refute all previous arguments, as well as
the results of Vincent & Yuen (2000). Within all these competing scaling theories,
there is a fundamental question of exactly what role—if any—the horizontal aspect
ratio, and more importantly the boundary layers play at very high values of the
Rayleigh number. The aspect ratio of Vincent & Yuen (2000) was 3 for their two-
dimensional convection study. Despite being half that of this study, it is still greater
than many early convection simulations. Kraichnan (1962) states that for very large
Ra one might expect that the boundary layers would become unstable to shear

instabilities. Indeed Vincent & Yuen (2000) noticed that for Ra > 10'? there was

severe degradation of the boundary layers.

From a theoretical standpoint Grossman & Lohse (2000) present what they deem
a unifying theory of convection, that corroborates not only numerical but physical
experimental results. Their theory does not offer one such Nusselt number scaling,
for all values of the Rayleigh number and the Prandtl number, instead offering
different scaling laws in different areas of the (Ra, Pr) parameter space. Moreover,
they posit that there could exist hybrid scaling laws that straddle the boundaries

between these different regimes, for example the linear combination of o = % and

a = i is conjectured to mimic the behaviour of an o =

2

= exponent. These hybrid

scaling laws could offer an explanation as to the differing exponents observed in
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both numerical and physical experimental results. The different scaling regimes are
determined based on the relative thicknesses of the viscous and thermal boundary
layers, controlled by the value of the Prandtl number, whose effects had often been
neglected in such theory, with all focus being on the Rayleigh number exponent.
Furthermore, distinctions must be made between whether dissipation is primarily
occurring in the boundary layer, or the core of the convection cell. Again this raises
the question of exactly what role the boundary layers play in the limit of very large

Ra.
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Figure 5.14: Nusselt number scaling for non-rotating convection, with Pr = 1

(circles) and Pr = 10 (squares). The line has exponent 5.

Although the difference between % and % may seem negligible, if these scaling laws
are to be used in order to extrapolate to parameter regimes realisable in nature, the
resultant disagreement in Nusselt number can be several orders of magnitude. It is
for this reason that there is such debate as to the precise values of the exponents.

In Figure 5.14 we have plotted the Nusselt number from our numerical simulations

versus the Rayleigh number. It can be seen that all values scale according to the law
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Nu ~ Ras. Thisis to be expected, since the range of Rayleigh numbers that we have
studied are all within the soft turbulence regime (see DeLuca et al. (1990) and Kerr
(1996)). The distinct branches in Figure 5.14 correspond to different wavenumber

flow patterns.

5.2.5 Reynolds number scaling

Recall that the average dimensionless kinetic energy dissipation rate is related to

the Rayleigh number and Nusselt number via
ev = Ra(Nu — 1) = Ray, (5.64)

where we define Ray to be the flux Rayleigh number, and recall that the kinetic
energy dissipation was given by equation (5.39). Following Schmitz & Tilgner (2009),

we approximate the kinetic energy dissipation as

(RePr)?
v~ (5.65)
where [, is the dimensionless, characteristic length scale over which the kinetic energy

is dissipated. We can rearrange this to get an expression for the Reynolds number

1
R Rajle 5.66
e Pr’ (5.66)

which may be evaluated once we have chosen a suitable length scale. For non-
rotating convection we expect convection to develop on the scale of the box, hence

we have that the Reynolds number scales as follows

1
Ra}
Re ~ —=. (5.67)

Pr

This scaling can be seen in Figure 5.15, where we note that the agreement is

excellent. Furthermore, using Nu ~ Ras within equation (5.67) gives

Ra3
Re ~ B (5.68)
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which is in accordance with the numerical results of Moore & Weiss (1973) and the
simple boundary layer analysis of Robinson (1967) that was developed to describe

steady state convection cells.

1035' .’

Re 10%f E

100 10! 10? 10° 10°

RajPr—t
Figure 5.15: Reynolds number scaling for non-rotating convection, with Pr = 1

(circles) and Pr = 10 (squares).

5.3 The effect of rotation

The earliest notable numerical study of two-dimensional convection was conducted
by Veronis (1968), seeking to reproduce the experimental observations made by
Rossby (1969) (work conducted for H.T. Rossby’s PhD, awarded in 1966, but
not published in a journal until 1969). Albeit for low Rayleigh numbers and
rotation rates, this work still charted the nonlinear instability mechanism and its
saturation. Despite this achievement, there was little subsequent work conducted

on rotating, two-dimensional convection, the favour being for three-dimensional
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convection instead. Somerville & Lipps (1973) also attempted to reproduce the

observations of Rossby (1969), but using a three-dimensional numerical method.

In three space dimensions there are additional processes, such as the Kuppers Lortz
instability (see Kuppers & Lortz (1969)), whereby convection rolls become unstable
and change their orientation provided the rotation rate is high enough. This has been
observed in both numerical (see Clever & Busse (1978)) and physical (see Li & Ecke
(1993)) experiments. Further work was devoted to studying rotating convection in
geometries more suitably mimicking those found in nature, such as Busse’s rotating

annulus (see Busse (1978)).

With advances in experimental techniques and computer hardware, the majority
of subsequent work on rotating convection has been conducted in three space
dimensions. Notable numerical studies include those of Julien et al. (1996b)/Julien
et al. (1996a) and more recently Julien et al. (2012). The latter presents a set of
asymptotically reduced equations that are valid in the limit of small Rossby number
(large rotation rates), in order to study the influence of rotation on the system,
even for large Rayleigh number. The overwhelming majority of recent numerical
and experimental studies of rotating convection have been concerned with deriving
scaling laws governing various measures of the dynamics of the system, for example

the Nusselt number. This is something we shall address in a subsequent section.

Rotating convection is governed by three dimensionless input parameters: the
Rayleigh number, the Prandtl number and the Taylor number. The Rayleigh number
controls the thermal driving of the system, whilst the Taylor number controls the
rotational driving. The ratio of these two competing effects can be measured by
defining what is known as the convective Rossby number, Ro,, which can be thought
of as the ratio of a typical convective turnover time, t.on, = U%, to a rotation

time, t,or = % Balancing the advection term and the buoyancy term within the

momentum equation gives (see Julien et al. (1996b))

U? = gaATd, (5.69)
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. trot o gaAT
Ro, = == = \/ T (5.70)

Expressed in terms of the dimensionless parameters of the system, we have

Ra
e =) 71
Ro Tabr (5.71)

with Ro, ~ 1 marking the point at which the relative magnitudes of the buoyancy

and hence

force and the rotation force are equal. Studying numerical runs with differing values
of Ra, Pr, and Ek, but similar values of Ro, will facilitate comparison of runs where
the type of driving—be it rotation or buoyancy—is the same. The parameter regime

that we have studied is given by
{Ra <10% 10'<Ta<10°, Pr—1and 10}, (5.72)

with the precise simulation values shown in Figure 5.16. The critical Rayleigh
numbers and wavenumbers for the onset of convection can be found in Table 3.2
of Chapter 3. As in the non-rotating case we maintain a fixed box length of L =
2m for all simulations. Since we expect that as the Taylor number is increased,
the preference will be for tall thin columnar convection, this box length should be
adequate enough to resolve the flows that arise. Furthermore, it is wider than that

used by Moore & Weiss (1973), DeLuca et al. (1990) and Vincent & Yuen (1999).

5.3.1 Horizontal length scale

For the non-rotating system it was seen that as the Rayleigh number was increased,
the general preference of the system was for a larger horizontal length scale—the
largest allowable in the computational box. Furthermore, instability from steady
convection was only present for Pr = 10. The linear theory of rotating convection
told us that as the Taylor number is increased, the critical wave number is also
increased. We were able to derive an asymptotic relation to determine the critical

: 1
wave number in terms of the Taylor number, namely a. ~ Tas.
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Figure 5.16: Numerical simulations performed: convective Rossby number as a
function of Rayleigh number for Ta = 10* (red), Ta = 10° (yellow), Ta = 10°
(green), T'a = 107 (light blue) and T'a = 10® (dark blue), with Pr =1 (circles) and
Pr =10 (squares).

In Figure 5.17 we have plotted the dominant wave number from our nonlinear
simulations versus the Taylor number, at the onset of convection. It can be seen quite
clearly that this does follow the asymptotic law proposed. The Taylor-Proudman
theorem told us that in the limit as T'a — oo, the flow should become invariant in the
vertical direction, leading to tall thin columnar convection—a very short horizontal
length scale. Thus we expect competition between the relative effects of buoyancy
and rotation, seeking to govern the horizontal length scale of the system, hence the
introduction of the convective Rossby number. The form of the convection for large
Taylor number, at onset, can be seen in Figure 5.18, whereby the rotational influence
over the flow is readily apparent and the columnar structure is quite striking. Of
course the linear scaling is only formally valid at onset, and says nothing about the

nonlinear development of the flow as the Rayleigh number is increased.
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Figure 5.17: Dominant wave number versus Taylor number, at the onset of
convection, from numerical simulations, with Pr = 1 (circles) and Pr = 10
(squares). The solid line represents the asymptotic law from linear theory, given

by equation (3.54).

In Figure 5.19 we have plotted the dominant wavenumber from our numerical
simulations versus the convective Rossby number. It can be seen that for Ro, < 1, at
a given Taylor number and Prandtl number, the system seems to develop according
to the wave number chosen at onset, or a larger wave number still. Increasing
the Rayleigh number at a fixed Taylor number—increasing the convective Rossby
number—eventually causes the effect of buoyancy to dominate over rotation, and
so a progression to a smaller dominant wavenumber, and hence larger horizontal
length scale, is observed. This seems to occur in a transitional region in the vicinity
of Ro, = 1. As Ro, is increased further still, any notion of rotational influence is lost,
with the system returning to a preferred large length scale, as in the non-rotating

system.
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Figure 5.18: Contour plots of (a) the normalised vorticity (||w|l« = 2958), (b) the
normalised streamfunction (||1)]|. = 7) and (c) the total temperature, for T'a = 107,
Pr =10, R = 3 (Ra = 1.2441 x 10), with resolution [1024 x 128]: exhibition of tall

thin columnar convection.

In Figure 5.20 we plot the mean temperature profile as a function of height, for
various Taylor numbers, at each Prandtl number, for a fixed Rayleigh number.
Increasing the Taylor number at fixed Rayleigh number and Prandtl number
amounts to decreasing the convective Rossby number. It can be seen in both Prandtl
number cases that rotation relaxes the gradient of the mean temperature curve in
the middle of the convective layer. As the convective Rossby number is increased
the temperature approaches an isothermal profile, as in the non-rotating case, for
both values of the Prandtl number. At the lowest rotation rate, the distinguishing
feature between Pr = 1 and Pr = 10 is the magnitude of the overshoot at the

transition from the core of the layer to the boundary layer—this being greater in
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the Pr = 1 case. Note that as in the non-rotating system, the mean temperature

plots are taken at a particular moment in time, hence the asymmetry about the line
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Figure 5.19: Dominant wave number versus convective Rossby number, for T'a = 104
(red), Ta = 10° (yellow), Ta = 10° (green), Ta = 107 (light blue) and Ta = 108
(dark blue), with Pr =1 (circles) and Pr = 10 (squares).

5.3.2 Flow development

The discussion so far has concerned the development of the horizontal length scale,
due to the competing effects of the buoyancy and rotational forces acting on the
system, yet we have not mentioned anything about the stability of the system as
the Rayleigh number is increased. It does not seem that there is a law governing the
values of the input parameters at which the system is expected to become unstable.

There are however, a few choice observations to be noted.
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Figure 5.20: Mean temperature profile as a function of z, with Ra ~ 5 x 10° for
Ta = 10* (red), Ta = 10° (yellow), T'a = 10° (green), Ta = 107 (light blue) and
Ta = 10® (dark blue), for (a) Pr =1 and (b) Pr = 10.

Beginning with T'a = 10%, the lowest rotation rate implemented, and Pr = 1, only
steady solutions were found for the range of Rayleigh numbers considered. This is
the only such Taylor number where this was the case. Looking at Figure 5.19 it can
be seen that in this case (red circles) the convective Rossby number is consistently
above unity, hence the system does not feel the effects of rotation, even at onset. The
flow develops as if it were non-rotating, eventually evolving on the largest length
scale allowable. Furthermore, the structure of the flow is cellular, as in the non-
rotating system, hence we have not shown an example here. It can be seen in Figure
5.20(a) that there is a sharp transition in the mean temperature (red curve) near

the boundaries, owing to the cellular flow structure.

Increasing the Taylor number to 10°, but maintaining Pr = 1 (yellow circles) means
that the convective Rossby number is slightly below unity at onset. Solutions are
initially steady but become unsteady for 1.22 < Ro, < 1.30, coinciding with a
drop in the dominant horizontal wave number from nine to six. The flow still
appeared to have a remnant cellular appearance, with chaotic wavy plumes similar

to the instability in the non-rotating system. As the Rayleigh number—and also the
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convective Rossby number—is increased the system once again begins to relinquish
any appearance of rotational constraint, with the dominant wavenumber decreasing.
This has the effect of not only causing the system to evolve on a larger horizontal
length scale, but to re-stabilise, with the flow returning to a purely cellular structure.

This is the only such case of this behaviour that we have noted.

For all other combinations of T'a and Pr, for the range of Ra studied, it can be seen
by looking at Figure 5.19 that the convective Rossby number is always below unity at
onset, and in some cases never becomes greater than it. In all these cases, the system
was found to be steady for an initial range of Rayleigh numbers but after becoming
unsteady they never re-stabilised. This is despite the fact that the convective Rossby
number attains similar values to those that re-stabilised for T'a = 10°—for T'a = 10°
at least. For higher Taylor numbers, if the Rayleigh number was increased in order
to establish a convective Rossby number greater than unity, we would not expect to
see any re-stabilisation. Even if the system can enter a buoyancy-dominated regime,
the Rayleigh number will be sufficiently high as to have brought about unsteady
behaviour anyway. Instability manifests itself via a similar sequence as presented in
the non-rotating system. That is, the emergence of time-periodic flows associated
with thermal blob-type instabilities and wavy plumes are the first departure from
cellular convection that are realised. In the non-rotating system this instability was
caused due to a thermal anomaly in the boundary layer, that in turn induced a
build up of vorticity in the rising plume. In the rotating system, this vorticity is
enhanced due to the background rotation, leading to a further destabilising effect
within the rising plume. This behaviour is consistent with that noted by Julien et al.
(1996a) in their three-dimensional numerical simulations of rotating convection. A
typical visualisation of such an instability can be seen in Figure 5.21. There is
a remnant cellular appearance to the flow and the temperature field still consists
of plume-like structures. Furthermore, concentrations of intense vorticity can be
seen within the rising plumes. After the system has become unsteady, the precise

structure of the turbulent flows that are generated differs greatly, dependent on the

129



Chapter 5. Nonlinear results

(a)
AT UM
2 'I/\M‘ \ (I/ \ |
1 (b) 1
N g -
FITTT T |
ot J l/J‘jLLI L\QW Z'5T

Figure 5.21: Contour plots of (a) the normalised vorticity (||w|le = 1.5 x 10%),
(b) the normalised streamfunction (||¢||.c = 136) and (c) the total temperature,
for Ta = 10°, Pr = 10, R = 100 (Ra = 2.131 x 10%), with resolution [512 x 96]:

exhibition of an unstable plume solution.

amount of dominance the rotation has on the system. Thus we can have chaotic
large scale flows where the effect of rotation is minimal, as can be seen in Figure
5.22, and chaotic flows that still possess a great amount of rotational constraint, as
can be seen in Figure 5.23. Note that these two particular flows are for a similar
Rayleigh number, and the same Prandtl number, but with a factor of 102 difference
in Taylor number. Hence there is roughly a factor 10 difference in the convective
Rossby number. In Figure 5.22 it can be seen that there is a strong, large scale
flow in the interior of the layer. Weak, coherent vortical structures are present
in the interior, corresponding to regions where the temperature is approximately

isothermal, whilst intense concentrations of vorticity are located within the rising
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and descending plumes. This is in contrast to Figure 5.23 where the vorticity is
more evenly distributed throughout the layer, and no large scale flow is present. In
both cases, the vorticity attains similar values in the plumes. The defining features
of both of these plots are how thin the thermal boundary layers are, and the intense
concentrations of vorticity within the rising and descending plumes. Again, this is
due to background rotation amplifying the local production of vorticity within the
plumes. Based on the schematic in Figure 5.1 it is clear that both of these solutions
fall into the turbulent regime, classified by the branching of thermal plumes due
to disruptions in the boundary layer. Furthermore, the flows shown in Figures 77

and 5.23 are similar to those of Julien et al. (1996b) in their three-dimensional

simulations.
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Figure 5.22: Contour plots of (a) the normalised vorticity (||w|s = 1.3 x 10°), (b)
the normalised streamfunction (||| = 3107) and (c) the total temperature, for
Ta = 105, Pr = 1, R = 1000 (Ra = 9.222 x 107), with resolution [1024 x 12§];

exhibition of a large-scale chaotic solution.
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Figure 5.23: Contour plots of (a) the normalised vorticity (||w]. = 1.39 x 10°),
(b) the normalised streamfunction (||¢||.c = 558) and (c) the total temperature,
for Ta = 108, Pr = 1, R = 50 (Ra = 9.485 x 107), with resolution [1024 x 128]:

exhibition of a rotationally constrained chaotic solution.

5.3.3 Nusselt number scaling

With the addition of rotation, we must also consider the fact that the scaling

relationship could be dependent on the Ekman number, hence we have Nu ~

Ra®PrfTa”. FEarly numerical and experimental studies of rotating convection

seemed to favour both a = % and a = %—dependent on the boundary conditions—as

in the non-rotating case (see Julien et al. (1996b)/Julien et al. (1996a) and Liu &

Ecke (1997)). Subsequent numerical simulations have almost unanimously reached
2

the conclusion that a = £ is the preferred Rayleigh number scaling exponent (see
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Schmitz & Tilgner (2009), King et al. (2009) and King et al. (2013)). However,
there is not yet a consensus as to the correct values of 5 and ~, particularly the
effect that the rotation has on the system. It is an open problem to determine the
values of the governing parameters at which there is a transition from rotationally-
dominated to buoyancy-dominated regimes. Once again there is fervent debate
as to the role—if any—played by boundary layers. In particular the role of the
Ekman layer, for convection with no-slip boundary conditions. As we have seen
in the numerical results presented here, increasing the Rayleigh number for a fixed
Ekman number results in the loss of all rotational dominance, and the flow mimics
that of the non-rotating flow. This has the implication that the Nusselt number
scaling relationship should also collapse to that of the non-rotating case for large
Ra. We introduced the convective Rossby number, measuring the relative effects
of buoyancy and rotation. For a long time it was thought that Ro. ~ 1 marked
the transition between rotationally-dominated and buoyancy-dominated regimes,
however this has since come under some scrutiny. In a comprehensive series of
numerical experiments, Schmitz & Tilgner (2009) (see also Schmitz & Tilgner (2010)
for no-slip boundary conditions, for direct comparison with King et al. (2009)) find
that a suitable combination of the Reynolds, Ekman and Prandtl numbers can
predict when this transition occurs. Their simulations are performed with stress-
free boundary conditions, so their theory is not dependent on the existence of an
Ekman layer. In contrast to this, via a series of numerical and physical experiments
with no-slip boundary conditions, King et al. (2009) (see also King et al. (2012) and
King et al. (2013)) argue that it is the boundary layers themselves that dictate the
Nusselt number scaling relationship and furthermore the influence of rotation upon
the flow. In the asymptotically reduced equations of Julien et al. (2012), even for
no-slip numerical calculations they assume that the role of the Ekman layer is a
passive one, and that it is a global force balance that leads to the transition from
rotationally-dominated to buoyancy-dominated regimes. Liu & Ecke (2009) did not
come to any definite conclusion as to how the boundary layer affects the Nusselt

number scaling in their series of physical experiments, so it remains to be seen if
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a consensus can be reached on the matter. Indeed, given the analysis provided by
Grossman & Lohse (2000) for the non-rotating system, it is realistic to expect that
there is no one-size-fits-all scaling law. In Figure 5.24 we have plotted the Nusselt
number from our numerical simulations versus the Rayleigh number, for all Prandtl
and Taylor numbers considered, in a similar manner to Schmitz & Tilgner (2009)

and King et al. (2009). Furthermore, we have included the non-rotating values for

comparison.
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Figure 5.24: Nusselt number versus Rayleigh number for T'a = 0 (black), Ta = 10*
(red), Ta = 10° (yellow), Ta = 10° (green), Ta = 107 (light blue), and T'a = 10®
(dark blue), with Pr = 1 (circles) and Pr = 10 (squares). The upper line has

exponent % whilst the lower line has exponent %

The results that seem to scale with Ras are those with zero rotation, or at lower
rotation rates, however even these lower T'a results corresponded to runs where the
rotational dominance over the flow was minimal. Recall that in these runs, the onset
of convection was characterised by a preferential wavenumber, then as the Rayleigh

number was increased we observed a transition to large scale convection. In steady
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cases we observed a purely cellular convection pattern but even in time-dependent
cases there was an amount of cellular dominance and intermittent periods of steady
behaviour. This would seem to suggest that a large scale cellular flow pattern
is somehow optimal for the heat transport, at least for the range of parameters

considered here.

The results that seem to scale with Ra? are those at higher rotation rates. In all
these runs, convection was found to be unsteady, whether the flow was rotationally
dominated or not. The flow developed in a fully turbulent manner and we witnessed
chaotic plumes with no cellular structure at all. This is encouraging to see, as it is
conjectured that the transition from the % to % scaling regime occurs once the flow

has become fully turbulent (see Castaing et al. (1989) and DeLuca et al. (1990)).

Obviously as Ra is increased, one would expect these large scale cellular-type flows
to break up and develop in a fully turbulent manner. It would be interesting to
see how this affected the Nusselt number scaling. Furthermore, these large scale
cellular flows are a definite manifestation of the fact that our system is only two
dimensional. In three dimensions, the additional instabilities that we have already

mentioned would certainly lead to a break-up of these flows.

5.3.4 Reynolds number scaling

In order to calculate the Reynolds number scaling for the rotating system, we need
to choose a suitable length scale to use within equation (5.66). In the limit as
Ta — oo, at onset, we expect that [, ~ Ta . Furthermore, King et al. (2013)
note that this scaling is to be expected in the rotationally-dominated regime, where
there is a balance between the Coriolis force and the horizontal diffusion of vorticity

within the interior of the domain. In dimensionless variables we have

Ta%Pr% ~ Prviw. (5.73)

It is assumed that the z derivative of the velocity on the left-hand side is proportional

to the box height (equal to unity in dimensionless variables), whilst the right-hand
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side is dominated by horizontal gradients, therefore we have

1 U.
Ta2U, ~ ViR

(5.74)

Rearranging this gives the required expression [, ~ Ta5. In Figure 5.25 we plotted
the dominant horizontal wavenumber—which is inversely proportional to a length
scale—in our numerical simulations versus the Taylor number, identifying the scaling
mg ~ T as. For large Taylor numbers it can be seen that the agreement is quite
good, regardless of the value of the Rayleigh number. For low Taylor numbers, as
the Rayleigh number is increased, the dominant horizontal wavenumber attains an
order one value regardless. These were the runs where the rotational dominance over
the flow was minimal, hence we might expect some disagreement for lower Taylor

numbers at high Rayleigh number.
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Figure 5.25: Dominant wavenumber versus Taylor number for Ta = 10* (red),

Ta = 10° (yellow), Ta = 10° (green), Ta = 107 (light blue), T'a = 10® (dark blue),
with Pr = 1 (circles) and Pr = 10 (squares). The solid line is proportional to Tas.
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Proceeding with this scaling regardless and using equation (5.66), we have that the

Reynolds number scales as follows

1
2
Raf

Re ~ ———.
Tas Pr

(5.75)

Furthermore, this is the same scaling as seen by Schmitz & Tilgner (2009) in their

three-dimensional simulations.

1045 T T L | T T
&7
&
103} St e
f
-y
Re 10%F '0l i
;.\‘;"H |
pi=
10} T :
: &
r
J-"
|
100 . R | R sl
10° 10* . 102 10° 10*

Ra? Ta & Pr!

Figure 5.26: Reynolds number scaling for Ta =

10* (red), Ta

10° (yellow),

Ta = 105 (green), Ta = 107 (light blue), and T'a = 10® (dark blue), with Pr = 1

(circles) and Pr = 10 (squares).

This scaling can be seen in Figure 5.26, where we note that the agreement is

excellent, even for lower Taylor numbers.

For these runs, where the flow was

not rotationally dominated, we noted that the Nusselt number versus Rayleigh

number scaling was steeper than in the rotationally dominated regime.

Within

equation (5.75) the relative effect of an increased Nusselt number for lower Taylor

numbers compensates for the lack of agreement between the dominant wavenumber
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and the Taylor number. This provides an explanation for why equation (5.75) is
seemingly still valid even for lower Taylor numbers. To our knowledge, this is the
first demonstration that this particular three-dimensional scaling law also holds in

the two-dimensional system.

5.4 Summary

In this chapter we presented the results of our numerical simulations, analysing
the behaviour of the system as the governing input parameters were altered. A
composite approach was taken to this analysis—looking at the physics of the
convective flows generated; analysing the nonlinear behaviour of the system, utilising
techniques from dynamical systems theory; and attempting to classify the results
into different scaling regimes, based on certain output parameters of our simulations.
This approach is unique in the sense that previous studies into two-dimensional
Rayleigh-Bénard convection have viewed the problem from only one such angle—the
current focus being to derive scaling laws (see King et al. (2013)). Furthermore, that
we have studied the behaviour for two different Prandtl numbers is also somewhat
novel: in high Rayleigh number studies (see DeLuca et al. (1990) and Vincent &
Yuen (1999)) Pr is typically fixed and only unsteady behaviour is found. In being
limited to a lower range of Rayleigh numbers, we were able to distinguish between

behaviour at different Prandtl numbers, and attempt to explain this behaviour.

For the non-rotating system, at Pr = 1, we found only steady solutions for the range
of Rayleigh numbers considered. This is consistent with the findings of DeL.uca et al.
(1990) and Vincent & Yuen (1999). For Pr = 10, we found time-dependent solutions
and described the possible routes to chaos of the system, noting similarities with
the findings of Curry (1978). Furthermore, we outlined a physical explanation for
the instability that led to this behaviour. In the non-rotating system, independent
of the solution—be it steady, periodic or chaotic—there was a general preference for

convection to develop on a large length scale as the Rayleigh number was increased.
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We found the following scaling laws for the Nusselt and Reynolds numbers

Nu ~ Ra?, (5.76)

1
Re ~ RajPr, (5.77)

in accordance with the studies of Moore & Weiss (1973) and DeLuca et al. (1990).

In the rotating system we noticed that providing the buoyancy driving was stronger
than the rotational driving, as measured by the convective Rossby number, Ro,, then
a large length scale was preferred, as in the non-rotating system. In both regimes
we found heavily time-dependent behaviour, with flows varying greatly based on
whether they were buoyancy or rotation-dominated. We found the following scaling

laws for the Nusselt and Reynolds numbers

Nu ~ Ra® for buoyancy-dominated flows, (5.78)
Nu ~ Ra* for rotation-dominated flows, (5.79)
Re ~ Ra?Ta™s Pr. (5.80)

The latter two are consistent with the findings of Schmitz & Tilgner (2009) and
King et al. (2009), in their three-dimensional studies. That the Rayleigh number
exponent is larger in the buoyancy-dominated regime is due to the fact that these
solutions were, on the whole, steady. As the Rayleigh number is increased further
we would expect these solutions to become time-dependent, and the exponent to

resemble that of the rotation-dominated regime.
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Chapter 6

Asymptotic theory

Guided by the numerical simulations in Chapter 5, we present an asymptotic theory
in order to describe the large Rayleigh number, steady state solutions, observed for
Pr =1, in the non-rotating system. We treat separately the different dynamically
important regions of the convection cell. With only two term asymptotic expansions
in the bottom boundary layer and rising plume we are able to replicate many of
the quantitative features of steady state cellular convection. Furthermore these
expansions are matched at the corner region. This analysis furnishes us with an
asymptotic relation of both the core vorticity value and the Nusselt number, in terms
of the Rayleigh number. For large Rayleigh number, we noted that the preference
of the system was to develop on a long horizontal length scale. Here the horizontal

wave length is the only input parameter needed, for a given Rayleigh number.
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6.1 Introduction

6.1.1 Motivation

We wish to derive analytical, mathematical expressions for the steady state solutions
that we observed in the large Rayleigh number numerical simulations carried out
in Chapter 5, for Pr = 1. The solution for the vorticity and temperature was
characterised by extremely narrow boundary layer regions around the core of the
convection cell, inside which both the vorticity and temperature were approximately
constant. Such a solution can be viewed in Figure 6.1, where we have plotted the
vorticity, streamfunction and temperature from one of our high Rayleigh number
numerical simulations. Note that the numerical simulation was performed in a box
of length 27, yet here we have just shown one of the convection cells. Due to
the symmetry of the system in a steady state, it is sufficient to analyse a single
convection cell only. Along with this we have plotted the vertical profiles of these
three governing variables at a given horizontal location. This makes apparent our
statement that the vorticity and temperature were constant in the core of the
convection cell. It can be seen that the streamfunction is smooth everywhere, and
that in the core of the convection cell the flow is laminar. Furthermore, this has
the implication that both the vorticity and the temperature are constant along the
core streamlines. Despite this, these laminar solutions are in fact strongly nonlinear,
differing greatly from any asymptotic solution coming from weakly nonlinear theory

(see Veronis (1966)).

As the Rayleigh number was increased we showed that the thickness of the boundary
layer regions decreased, meaning the area we have described as the core of the
convection cell increased—a key property that our asymptotic solutions must
replicate. Further to arriving at an analytical expression valid in the limit of large
Rayleigh number, we would like to use our results in order to derive an asymptotic

relation for the Nusselt scaling that we discussed in Chapter 5. For the steady state
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1
37

simulations at Pr = 1 we observed an exponent of %, in line with the ‘classical’
prediction. This is a further feature that we would like our asymptotic solutions
to impart. As well as the core, we can subdivide the convection cell into different
dynamically important regions. We make a distinction between the upper and lower
boundary layers and the rising and sinking plumes. These boundary layers and
plumes meet at corner regions—areas that will require subtle treatment in order to
ensure continuity as we pass from one region to another. We expect there to be
different dominant balances within the governing equations in each of these distinct

areas, owing to the inherent short length scales, and hence large gradients, involved.

(a) (d)

-1 00 wﬁﬂ’/”Q,z) 1
e
. . (e)
ya y4
0 0
Ui /2.2)
0 o m 0 oo 1
£
1 (© 1 NG
z 05 T 2
0 0 0
0 x T 0 T(r/22) 1

Figure 6.1: Contour plots/vertical profiles at x = /2 of (a)/(d) the normalised
vorticity (||w|lec = 18253), (b)/(e) the normalised streamfunction (|[¢|. = 1944)
and (c)/(f) the total temperature, for Ta = 0, Pr = 1, R = 10000: solutions that

were computed numerically in Chapter 5.
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One of the first attempts to describe the steady state convection cells that we
have witnessed was performed by Robinson (1967). Whilst the treatment of the
convection cell core is handled in an identical manner to how we present here,
the boundary layer analysis differs somewhat in the approximations made. The

treatment of the corner region, and the overall procedure, however, is similar.

A seminal development in the study of strongly nonlinear Rayleigh-Bénard
convection was undertaken by Roberts (1979) in the limit of infinite Prandtl number.
This followed from his treatment of convection from a heated strip (see Roberts
(1977)). In the infinite Prandtl number limit the advective terms in the momentum
equation are considered negligible. Asymptotic expressions for the velocity and
temperature are derived in the boundary layers and plumes, with the core motion
being determined from the streamfunction, as the solution of a biharmonic equation.
In the boundary layers and plumes the temperature is the solution of a one-
dimensional, parabolic heat diffusion-type equation, when transformed using Von
Mises—streamfunction—coordinates.  Here the streamfunction is used as the
coordinate normal to the boundary and is supplemented by a transverse coordinate
that is proportional to the boundary velocity. This heat equation is solved with the
periodicity requirement that motion be repeated after one cycle of the convection
cell. This solution also provides an asymptotic relation for the Nusselt number
dependence on the Rayleigh number and the cell width. Furthermore, an accurate

treatment of the corner region is also presented.

Following on from Roberts (1979), Jimenez & Zufiria (1987) perform a semi-
analytical treatment of the problem for infinite Prandtl number but with constant
heat flux, rather than constant temperature, boundary conditions. Their equations
are initially scaled with the Raleigh number, assuming an a priori Nusselt number
exponent of % in the Rayleigh number scaling. They formulate an integral equation
for the cell-edge temperature distribution and address the corner region in some
detail. Using this they are able to determine, asymptotically, the Nusselt number

proportionality constant in the Rayleigh number scaling. Succeeding this Chini
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(2008) performed a very similar analysis in the framework of both Langmuir
circulation and Rayleigh-Bénard convection but for finite Prandtl number. The
methodology is extremely similar to Jimenez & Zufiria (1987) in that an integral
equation for the cell-edge temperature distribution is required to be solved. Finally,
this work is extended by Chini & Cox (2009) in the framework of constant
temperature boundary conditions, in a very similar manner. This work is heavily
numerical and does not address the corner region in significant detail. Nonetheless,
the solutions determined replicate their own numerical simulations of the nonlinear
equations accurately. We wish to follow on from Chini & Cox (2009) but address
the problem in a more analytical way, obviating the need for complex numerical

procedures.

6.1.2 Mathematical formulation

z
A
1l
e .~
/ AN
! )
I B ~N I
L ! / \ |
rising | ! ' |
— |
plume 7| f cell core Y |
' N / |
| N _____
\ )
\_corner !
~ e e o e o e Y Y Y Y -
: > T
3
0 bottom boundary layer i

Figure 6.2: Physical setup of the problem: schematic of a convective cell, displaying
the convection cell core, bottom boundary layer, rising plume and adjoining corner

region.

We wish to describe, mathematically, the type of steady state solutions as seen in

Figure 6.1. The required dimensionless equations governing the dynamics of the
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system are given by

0 0 T
u% + wa—j = —RaPTg—x + Prviw, (6.1)
oT oT
— +w—=V’T 6.2
" ow T 0z ’ (62)
V3 = —w, (6.3)
where u = —g—f and w = g—i’ are the z and z components of the velocity respectively.

It is useful to rescale these equations, to furnish us with a parameter upon which
we can base our asymptotic theory. Our numerical simulations of non-rotating

convection in Chapter 5 exhibited the following scaling law
Re ~ Ra3Pr~' providing Nu~ Ra3 as Ra — . (6.4)

This is equivalent to the dimensionless velocity scaling with Ras. Applying this

scaling within equations (6.1), (6.2) and (6.3) gives

Ow ow or 9
um- two— = —ePr o + € PrvV-w, (6.5)
oT or 5,
um— + W = VT, (6.6)
V3 = —w. (6.7)

This equation set is valid in the limit as Ra — oo, or equivalently, ¢ — 0, where

=

e = Ra™s. (6.8)

In Figure 6.1 there is a rising plume located at x = 0. This means that the velocity
is such that u is negative in the bottom boundary layer and w is positive in the
rising plume. The corresponding boundary conditions for equations (6.5), (6.6) and

(6.7) are given by

=0, w=0, T=1 at z=0, (6.9)

=0, w=0, T=0 at z= 1. (6.10)
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The solutions shown in Figure 6.1 possess the following rotational symmetry

w(z, z,t) :uJ(%—x,l—z,t) , (6.11)
U(x, z,t) = (% —r,1— z,t) , (6.12)
T(x,z,t)=1—T(%—x,1—z,t>, (6.13)

where k is a wavenumber defining the aspect ratio of the cell, with £ = 1 in Figure
6.1. Due to this symmetry, the top and bottom boundary layers are mathematically
equivalent, as are the rising and sinking plumes. Hence we only need to address
the dynamics in—arbitrarily—the bottom boundary layer and rising plume, as
well as the adjoining corner region. The geometry of the problem is described in
Figure 6.2, where we have labelled the dynamically important regions that we shall

study. Furthermore, this symmetry gives us the following conditions on the lateral

boundaries
or
=0, w=0, -—=0at =0, (6.14)
or T
p— p— _— = = -—. .1
=0, w 0’83: Oat:ck (6.15)

6.2 Convection cell core

Following the work of Chini & Cox (2009), first we address the behaviour within the

core of the convection cell.

6.2.1 Temperature

Written in terms of the streamfunction, the temperature equation (cf. equation

(6.6) is given by

opor  opor 5 _,
w9 Do C V-T. (6.16)
We begin by integrating this equation over the area enclosed by a core streamline
opoT oyYorT 9 9
—— — —— | dAy = TdA,. 6.17
/Aw <8x82 82890) v=© va v (6.17)
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In the core of the convection cell, away from the boundary layers and plumes, we
assume that the temperature depends smoothly upon the streamfunction, i.e. T'=
T'(v). With this in mind we have

WOT opoTr _ oyoroy owyoroy _ (6.18)
or 0z 0z 0x Oxrodz 0z dr '

hence we have

€ / V*TdA, = 0. (6.19)
Ay

Using the fact that V2T = V - (VT) and applying the divergence theorem to
transform this equation gives
¢ VT-ndl =0, (6.20)
Cy
where 1 is a outward-pointing unit normal vector to the closed streamline Cy, and

dl is an infinitesimal line element. Using the fact that T'= T'(¢)) this means

T O
e€Pp ——dl =0, 6.21
Cw 81/) 877/ ( )

which can be written as

eT' (Y)le, =0, (6.22)

where I'c, is the non-zero circulation around the closed streamline Cy. This last
equation tells us that the temperature is constant everywhere in the core of the

convection cell. Due to the boundary conditions on the temperature, by symmetry,

1

we must have T' ~ T, = 5 in the core of the convection cell.

6.2.2 Vorticity

Written in terms of the streamfunction, the vorticity equation (cf. equation (6.5))

is given by
oY 0w 0P Ow ar 9
- — —— = —ePr— P . 2
Oxr 0z 0z Ox T o FePrviv (6:23)
Once again we integrate this over the area enclosed by a core streamline
oY Ow  OY Ow oT 9
——— — —— | dA, =¢€P - dAy. .24
/Aw(ﬁxaz 828x) v =€ T/Aw< agﬁevw) v (6:24)
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In the core of the convection cell, away from the boundary layers and plumes, we
know that the temperature is given by 1" ~ T, and hence the first term on the right-
hand side vanishes. Furthermore, we assume that the vorticity depends smoothly

upon the streamfunction, i.e. w = w(¢)). With this in mind we have

Wow  Wow _ Wowdy Howoy _ (6.25)
or 0z 0z0x 0x Y0z 0Oz00xr '

hence we have

e | ViwdA, = o(e™), (6.26)
Ay

for any positive integer m. In an identical matter to how we proceeded for the core

temperature, we derive the following equation
ew'(Y)Le, = o(e™). (6.27)

This last equation tells us that, to within exponentially small corrections in €, the
vorticity is constant everywhere in the core of the convection cell, given by w ~ w,.
Unlike for the temperature, there is no a priori method for ascertaining the value

W, it must be determined as part of the —asymptotic—solution to the problem.

6.2.3 Streamfunction

Since the vorticity is approximately constant in the core of the convection cell,
taking the value w,, the streamfunction in the core of the convection cell satisfies
the following

Ve = —w,. (6.28)

We are able to solve this Poisson equation analytically for the core streamfunction
1. subject to the boundary conditions ¢,(0, z) = ¥, (§,2) = e(z,0) = e(z,1) = 0.
Due to the boundary conditions at # = 0 and x = T it is clear that a Fourier-Sine

series in x is necessary, hence we postulate that the solution be of the form

Ye(x, 2) = Z n(z) sin nkax. (6.29)
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Inserting this into equation (6.28) gives

i (vr — n*k*,) sinnkz = —w,. (6.30)

n=1
In order to calculate the coefficients v, we multiply this equation by sin mkx and

integrate from x = 0 to x = 7, hence we have

us

/k Z (V) — n’k*,) sin mkax sin nkxdr = — /k we sin mkaxdz. (6.31)
0 =1

0

For non-trivial solutions we require that n = m and furthermore that m be odd. In

this case we have

Aw,
G — Pk, = ——. (6.32)
™m
The solution to this equation is given by
4w,
Y = Ap coshmkz + B, sinhmkz + (6.33)
Tm3k2’
Applying the boundary conditions 1,,(x,0) = 1, (x,1) = 0 gives
4w, (coshmk — 1) sinh mkz
= 1 — coshmk
Ym Tm3k? ( coshmivz =+ sinh mk ) ’
_ 4w, 1 cosh mk (zk— %) ’ (6.34)
Tm3k? cosh 75+

where in order to derive the final equation we have made use of the identity

tanh%’“ — coshmk—1

. Hence the solution for the interior streamfunction is given

by

2 4w, . coshnk (z — %)
. = Z — 32 Sl nkx (1 - cosh 2 , (6.35)

n=1
for n odd. Following Chini & Cox (2009), to allow us to match the core
streamfunction onto its counterpart within the bottom boundary layer and rising
plume, we perform Taylor expansions of the core streamfunction at the perimeter
of the cell core. Hence, to match with the streamfunction in the bottom boundary

layer we have
[e.e]

4w, nk
~z Z 7”(:;/’{; tanh — sinnkzx (6.36)
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as z — 07 and to match with the streamfunction in the rising plume we have

ol 2) ~ xz 4w, (1 _ coshnk (z — %)) | (6.37)

cosh "7’“

asr — 0T,

6.3 Bottom boundary layer

In the bottom boundary layer, since there is a sharp transition in the temperature,
as we go from the boundary into the core of the convection cell, gradients in the
vertical direction are much larger than in the horizontal direction. With this, we

rescale the vertical coordinate in terms of the small parameter €, giving

z
€
The asymptotic expansion of the governing hydrodynamical variables, that is valid
within the bottom boundary layer, and matches with the core values, is then given

by

T(:E7Z) NTc+Tbl(xazbl) +O(€)7 (639)
w(zx, z) ~ we + wp(z, zu) + O(€), (6.40)
w(ﬂf, Z) ~ €wbl<l’, zbl) + 0(62). (641)

In the bottom boundary layer, by definition of the streamfunction, we have that
the horizontal velocity must satisfy u = —aa%;’. In order to match with the core

streamfunction expression given by equation (6.36), we have

Yo (T, 200) = zpu(x), (6.42)

where, by comparison with equation (6.36), we have

[e.e]

4w, k.
u(z) = — Z e tanh % sin nkzx. (6.43)

mn2k

n=1
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This expression is dominated by the n = 1 mode, and it is instructive to take only
this component, although in principle we could proceed with any number of modes.

Hence the tangential velocity in the bottom boundary layer is given by
U(x) = —Asinkz, (6.44)
with
4w k
A = —=tanh —. 6.45
ok g ( )
(6.46)

The continuity equation then tells us that in the boundary layer
ou
W= —zp— = Mkzy coskx.

8—UJra—w—O:>
or  Ozy ox

Hence in the bottom boundary layer, using asymptotic expansions (6.39), (6.40)

and (6.41) within the rescaled temperature equation (cf. equation (6.6)), gives, to
O*T,
i (6.47)

leading order
8Tbl oUu aTbl
U —— — Ry = 5 -
ox ox azbl 8zbl
This must be solved for Tj; subject to the following boundary and infinity conditions
(6.48)

1
at Zp = O,
(6.49)

Ty = 3
2
Ty — 0 as  zy — o0.

Note that any expression for T must be an odd function, since we require it to be
symmetric with respect to rotations of 7. A solution possessing these properties is
(6.50)

1 - >
Ty = §erfc(s) + nz:;an(x)s"e_s :
1 > _§2 ~ > n —82
= _1/ e d8+Zan(:c)s e, (6.51)
T2 Js n=1
for n odd, where s is given by
_1
s = zpgy (). (6.52)

The function g, modulates the thickness of the bottom boundary layer and must
be determined as part of the solution to the problem, along with the functions

In principle we will truncate the above expansion after a finite number of

ap(x).
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terms. Indeed, with just two terms it will be shown that the resulting solution is

remarkably accurate. For such an expansion we have

0s 1 -3 dgu 1 dgn

-1

S _ B —x 6.53

o QZblgbl dz 239bl dr ( )
0s -1

— = . 6.54

D21 9nl ( )

Hence the required partial derivatives are given by

Ty Uoadgn o~ fdan 0 1 n 1dgu |
pe = 27T%Sgbl dxe —i—Z:: dxs —1-5(25 —ns )angbl T e ¥, (6.55)

1
oT; 2 - 1
bl —gbll e+ Z (ns"~' —2s"H1) angbﬁe’sg, (6.56)

2

0?T, 2
325 gbll se™ + Z 45" — (4n 4 2)s" + n(n — 1)3"_2) ngyte "

(6.57)

1
Using the fact that 2z, = sg;;, we use these expressions within the following equation

0Tbl 78U 0Tbl - 62Tbl
Or 59 gy Or Ozy 022 (6.58)

Truncating our series expansion at n = M allows us to equate coefficients at different

orders of s"e™*". Equating terms proportional to s +2ps” gives
dgbl 2 oU 4
& T T (6:59)

An integrating factor for this equation is given by U?, hence we have

d

- [U%gu] = 4U. (6.60)
Using the approximation U = —Asin kx, we gain the following expression for gy
4 (A +coskx
=— | —— 6.61
M m( sin? iz ) (6.61)

where A; is a constant of integration to be determined. Looking at the terms arising

from expressions (6.55), (6.56) and (6.57) when inserted into equation (6.58) that
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are proportional to se*" but independent of n, we see that they too satisfy equation
(6.59) and hence may be cancelled. It is key that they do in fact satisfy this equation,
or we would have a contradictory expression for the function g;. Finally, equating

2

terms that are proportional to s"e™*" gives

day, n dgbl oUu
U e + <ozn_2 - 2 )gbl U— 1 + (202 — nay,) o
= (dap_o — (4n + 2)ay, + (n + 2)(n + Dayia) g5 (6.62)

We may once again use equation (6.59) to cancel various terms, leaving us with

day, N 2n+1)  (n+2)(n+1)

o' Oyt 2. 6.63
dz Ugn Ugn 2 ( )

For U = —Asinkx and gy given by equation (6.61), an integrating factor for this
equation is given by (A; + cos k:p) R , hence we have

k(n+2)(n+1)
4

dda: [(Al + cos kx) =R n} =—

(A; + cos l{:x)%1 sin kzoy, 2. (6.64)

This differential equation for a,, cannot be solved unless we first know «,, . For
n=DM, «a, =0 for n > M, hence we have

d

M1
o [(Al +coskx) 2 on] = 0. (6.65)

Thus we may solve this equation, arriving at the following solution for a,,

k
an = e oY (6.66)
(A; + coskx) 2

where k), is a constant of integration to be determined. Now, letting n = M — 2 in
equation (6.64) gives

d
dz

M-—-1

EM(M —1 M-3
[(Al +coskx) z RM(M — 1)

Q- 2] =— 1 (A; + coskx) 2z sinkxay, (6.67)

but we have an expression for aj, hence

d
dz

—1 kEM(M — 1)k sin kx
o 2} _ kM Jhar iy (6.68)
4 (A; + cos k)

[(Al + cos k:p) E

We are able to solve this equation, giving the following expression for aj; o

MM - 1)k knr—
g = —— M ) L e (6.69)
4 (A + coskz) 2 (A + coskx) 2
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where kj_o is a constant of integration to be determined. Thus in knowing the
expression for ays, we are able to find the solutions to equation (6.64) recursively.

The M — n’th term is given by

= —4)" (M —m) kpr—m,
ApNf—p = Z ( ) ( ) M Mil—m > (670)
meo (552) (M — n)! (A; + coskx) ™ 2

where m and n are even and N is odd. Hence the solution in the bottom boundary

layer is given by

m—n

N—-1 n 2
4 N—1—m)ky_q1_psV e s
(1 + erfe(s)) + Z )7 | N En1 N

(—4) >
nom=o (SN —1—n)l (A +coska) =

Ty = (6.71)

| —

where m and n are even and we have redefined M = N — 1 so that N is even, and

s is given by

_1 k2 A2 2y sin kx
s = Zblgb[2 (SL’) = bl - (672)
2 (A; + coskx)?
With N = 2 the solution is given by
1 [ . klse_82
Ty = — ds 4+ ———. 6.73
- ¢ T (Ay + cos kx) (6:73)

6.4 Rising plume

In the rising plume, since there is a sharp transition in the temperature, as we
go from the plume into the core of the convection cell, gradients in the horizontal
direction are much larger than in the vertical direction. With this, we rescale the
horizontal coordinate in terms of the small parameter €, giving

Ty = % (6.74)

The asymptotic expansion of the governing hydrodynamical variables, that is valid

within the rising plume, and matches with the core values, is then given by

T(x,z) ~ T, 4+ Ty(xp, z) + O(e), (6.75)
w(z, 2) ~ we + wpi(xp, 2) + O(€), (6.76)
V(x,2) ~ ey (T, 2) + O(€). (6.77)
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In the rising plume, by definition of the streamfunction, we have that the vertical

awpl

o In order to match with the core streamfunction

velocity must satisfy w =

expression given by equation (6.37), we have

Ui (Tpr, 2) = Tpw(2), (6.78)

where, by comparison with equation (6.37), we have

wiz) =3 e <1 _ coshnk (2 - %)> . (6.79)

— ™2k cosh %k

This expression is dominated by the n = 1 mode, and it is instructive to take only
this component, although in principle we could proceed with any number of modes.
Furthermore, we choose to express the velocity in a simpler trigonometric form,
to simplify the forthcoming analysis. Hence the tangential velocity in the bottom

boundary layer is given by

W(z) = Asinmnz, (6.80)

with A given by equation (6.45). The continuity equation then tells us that in the

rising plume

0 ow ow
GTUZ + 5 = 0=u= —Tpl = — AT Ty COSTZ. (6.81)
p

Hence in the rising plume, using asymptotic expansions (6.75), (6.76) and (6.77)

within the rescaled temperature equation (cf. equation (6.6)), gives, to leading

order
OW 0T, Ty 9Ty
— W=t =_—= 6.82
EarE 0Ty L oz, (6.82)
This must be solved for 7, subject to the following boundary and infinity conditions
0T},
—— =0 at =0 6.83
axpl a xpl ) ( )
Ty —0 as x, — oo, (6.84)

Note that any expression for 7}, must be an even function, since we require it to
be symmetric about the plume centreline at x,; = 0. A solution possessing these

properties is

Tu=Y Bulz)s"e ™, (6.85)
n=0
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for n even, where s is given by
_1
s = Tpg,”° (2)- (6.86)
The function g,; modulates the thickness of the rising plume and must be determined
as part of the solution to the problem, along with the functions /3,(z). In principle
we will once again truncate the above expansion at a finite value n = N, say. With
just N = 2 it will be shown that the resulting solution is remarkably accurate. For

such an expansion we have

O0s 1

— =g 2. 6.87

8$pl gpl ( )
Js 1 —3dgu Lo dgu
Z2 = ) L P 6.88
0z 279 s 2% T ( )

Hence the required partial derivatives are given by

[e.e]

anl 1 -1 5
= " — 25" Bagyte 6.89
Oy HZ:O (ns 5 )ﬁ Ipi" € (6.89)
0Ty = n " o e
axfi = nz:% (4542 — (4n +2)s" +n(n — 1)s"2) Bagle ™, (6.90)
anl - dﬁn n 1 n+2 n -1 dgpl —s2
= g () g e (e

1
Using the fact that z,; = g,y we use these expressions within the following equation

% ow 8Tpl n Wanl - 82Tpl

—8g%—— = : 6.92
"Iy, 0Ty 0z oz, (6.92)
Truncating our series expansion at n = N allows us to equate coefficients at different
orders of s"e~*’. Equating terms proportional to sV +2p—s? gives
dgpl 2 oW 4
—— 4 =y = —. 6.93
dz " Wo: MW (6.93)
An integrating factor for this equation is given by W?2, hence we have
d 2
- [(W2g,| = 4W. (6.94)
Using the fact that W = Asinmz, we gain the following expression for g,
4 (Ay —cosTz
=— | —], 6.95
=N ( sin? 7z ) ( )
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where A, is a constant of integration to be determined. Equating terms that are

$2

proportional to s"e™*" gives
dﬁn n _1 dgpl
= (45n_2 — (4n + 2)6n + (n+2)(n+1)Bns2) g;ll (6.96)

We may use equation (6.93) to cancel various terms, leaving us with

d6n+2(n+1)6 _ (n+2)(n+1)

b2 6.97
1z Won Won B2 (6.97)

For W = Asinnz and g, given by equation (6.95), an integrating factor for this

equation is given by (Ay — cosmz) 2 , hence we have

d

P (As — cos 7Tz)%1 sinmzf,40. (6.98)
z

[(Ag — cos wz)nﬁl 5n] _ m(n+ Qi(n +1)

This differential equation for (3, cannot be solved unless we first know (,.5. For

n =N, (8, =0 for n > N, hence we have

d

e [(Ag — cos 7rz)nJrl Bn] = 0. (6.99)

Thus we may solve this equation, arriving at the following solution for [y

!
By = y (6.100)

(Ay —cosmz) 2
where [y is a constant of integration to be determined. Now, letting n = N — 2 in
equation (6.98)

d
dz

TN(N —1) N-3

[(AQ — COSTZ) N ﬁN,Q] = 1 (Ay —cosmz) 2 sinmz By, (6.101)

but we have an expression for Sy, hence

d
dz

= N(N —1)lysi
[(Ag — 08 WZ)% BN,Q} _— ( ) Nsm;rz. (6.102)
4 (Ay — cosmz)

We are able to solve this equation, giving the following expression for Sy _s

N(N — 1) In_
B2 = ( >NN+1 + N2 (6.103)

(Ag —cosmz) 2 (Ay —cosmz) 2
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where [y_o is a constant of integration to be determined. Thus in knowing the

expression for Sy, we are able to find the solutions to equation (6.98) recursively.

Hence the N — n’th term is given by
;n (N — m)' lN—m

N (-4)"
e ,;::0 (252N —n)! (A — cosTz) e

(6.104)

where m, n are N are all even. Hence the solution in the bottom boundary layer is

given by

N—n_—s?

Mn_ms e
T, = ZZ :m - S (6.105)

n=om=o ( —n) (Ay —cosmz) 2

where m, n are N are all even, and s is given by

11
—1, . _ m2A2xysinTz
8 = Tpigy (2) =

. (6.106)
2 (Ay — cosTz)?

With N = 2 the solution is given by

l l lrs?e™
T, = 0 . 2 et 2 (6.107)
(Ag — cosmz) 2 (Ay — cosTz)? (A — cosTz)?

D=

6.5 Corner region

lol»—‘

);

Close to the corner at (0,0), the boundary layer and plume thicknesses are O(e

and we may write the streamfunction as
)~ exz, (6.108)

in accordance with Jimenez & Zufiria (1987). This means that the velocity

components close to the corner are given by
U= —€r, w=Eexz. (6.109)
The temperature equation therefore reads
orT oT

—er— —— = VT 11
€x8x+6z8z eV (6.110)
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We shall introduce a new streamline coordinate system (v, ) with

Y =-erz, (=2 (—1%). (6.111)

N

In this coordinate system ¢ picks out a particular streamline and ( gives
the corresponding location along that streamline. Hence given this coordinate

transformation we have

0 0 0
i ez% — exa—C (6.112)
0 = exi + 622. (6.113)

0z N aC

Using this within equation (6.110) gives

oT o*T  0*T
a—c = € <a—§2 + 8—’¢12> (6.114)
Hence, to leading order we have
or _ 0 (6.115)
ac .

This means that within the corner region diffusion is negligible, implying that
the temperature is constant on the streamlines of the flow as we go round the
corner. This has important consequences for the matching that we shall perform in
the following section in order to determine the—currently unknown—constants of

integration.

6.6 Matching conditions

6.6.1 The general case

In general we are furnished with N + 3 constants of integration that we are to
determine. For any value of N, we always have A; and A, that are located in
the expressions for g, and g, given by equations (6.61) and (6.95) respectively.

Furthermore there are % values of k,, arising in equation (6.71) and % + 1 values of
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[, arising in equation (6.105) that are unknown. Hence we require N + 3 equations
relating these constants in order to determine them. The first equation is obtained
by specifying T}, = % at z = 0. Looking at equation (6.105) it is clear that the only
non-zero contribution occurs when n = N, hence we require
1

Bo(0) = 3 (6.116)
Using the expression for 3, given by equation (6.104) with n = N, this amounts to
satisfying

i (4" 7 (N =m)lyom 1
o (B (A - 2

(6.117)

Equation (6.115) told us that to leading order, within the corner region, diffusion
was negligible. This means that the solution in the boundary layer matches onto
the solution in the plume as we pass through the corner region. Furthermore, this
has the implication that each moment of the temperature can be matched as we
go from the bottom boundary layer to the plume. Since we are able to write the

_% oY

velocity in terms of a streamfunction: u = —3% or w = 3, in either the bottom

boundary layer or the rising plume, we define the p-th moment of temperature as

M®) = /Ooo PP (T — T.) dv, (6.118)

The remaining N + 2 conditions are obtained by specifying

for p = 0,1,...,%.

that the first g + 1 moments match as we go from the bottom boundary layer into

the rising plume, and from the rising plume into the top boundary layer. All the

required integrals are able to be computed analytically.

In the bottom boundary layer we have

M, = / Yy Toudiu, (6.119)
0
1
forp=0,1,..., % Using U = —%{‘)’; and 2y = sg we are able to rewrite this as
MP@) = [ (—ugs)” Tyt
bl = [y p s as, (6.120)
0
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N

for p = 0,1,...,5. Noting that U and gy are functions of z only, and using the

expression for Ty, from equation (6.71) we have

1

1\p+l [0
Méf)(x) = (—Ugé) /0 <—erfc —i—ZozN 1n(2)s™ ™ 1"632> sPds, (6.121)

forp=0,1,..., %, and N and n both even. This can be written

4\ (Aq + cos kx =R
lelp)(x) = ( (A i )) ( +ZOéN 1on(@)IN_1_ n+p>, (6.122)

%, and N and n both even, where the values of the integrals I,, and

forp=0,1,...,
J,, are given by equations (B.10) and (B.15) respectively, in Appendix B. Due to

the symmetry of the system, the p-th moment in the top boundary layer is given by
T
M) (@) = =M,P <E - af) : (6.123)

In a similar manner we are able to derive an expression for the p-th moment in the

rising plume. This is given by

™

P+1
AN (Ay — cosTz
M,ﬁ?’)(Z):( 4, )) ZBN 2 (2)IN—ntp; (6.124)

forp =0,1,..., % Hence the remaining N + 2 matching conditions come from

satisfying

MP(0) = MP(0), (6.125)
M (E> — MP)(1), (6.126)

for p = 0,1,...,%, and N and n both even. Using equations (6.122) and

(6.124), along with the expressions for «,, and f3,, from equations (6.70) and (6.104)
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respectively, these conditions are given by

N—-1 n m=n
J, p¥l 1 )T (N—=1—m) In_1_pipkn_1-m
T2k K2 s (52N —1—n)l (A +1) 2
N n m—n
1 —4 N —m) In_pinln_m
- (—4)" 7 (N —m)! Iy im0
T 2 =0 m=0 (ngm)'(N—n)' (A2 — 1)
o 41yt L = () (N = 1= m) Iy pip kNt
- pt1 1= - pt1 —1—m—p
nik"E KA ()N —1— )l (A —1)
N n m—n
1 —4 N—m)Iy_nipln-m
= —m Z ( ) 2 ( m) N +pr\Zn_p (6128)
T 2 =0 m=0 (n;m)'(N—n)'(A2+ 1)
forsz,l,...,%,and N, n and m all even.

6.6.2 The case N =2

With N = 2 we have five constants of integration that we are to determine: A;, A,,

k1, lp and l5. To do this we must obtain five equations governing these coefficients.

The first equation is obtained by specifying 1), = % at z = 0, hence by equation
(6.116) we have
l l 1
C - 2 = > (6.129)
(Ap— 1)z 2(As—1)2

Using equations (6.127) and (6.128) we are able to derive expressions for the zero-th
order and first order moments in the bottom boundary layer and the rising plume.

Matching these moments gives the following set of equations

/I L R T (6.130)
(A1 +1)2
2k
(A, —1)% — (AW 11)1 — m3k3l,, (6.131)
1 — 2
(GUR) S VA M(AQ — 1)z LI (6.132)
2 ™ 7r<A2 — 1)5
G T2k = M(A2 1)z + CL . (6.133)
2 7T(A2 + 1)5
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Once we have determined these five constants, we will possess two-term asymptotic
series for the temperature in the bottom boundary layer and rising plume. It is
possible to combine these equations, eliminating three of the variables, leaving two

equations for—arbitrarily—A; and As. These are given by

A +1 1k k2 1 1 1
%— (A2 -1)7 + Sy — 1) = 2254, — 1)} ((A1+1)2 —(A1—1)2>,
m T2
(6.134)
A —1 1 k(Ay—1) 4k A , ,
_( 1 )+(Af—1)2+—(2 );: h 2 l((AlﬂLl)i—(Al_l)ﬁ)-
2 T(Ay+1)2 w2 (Ay+1)2

(6.135)

It is possible to combine these final two equations, giving an expression

for—arbitrarily—A; in terms of A,

32 (A + (A3 = 1)7) — k(A — 1) :
A = , (6.136)
16 (A2 + (A2 1) )

however we have been unsuccessful in using this to yield a usable equation to

NI

determine A,; we must solve the system numerically. For the solution shown in
Figure 6.1 the wavenumber is given by k = 1. Solving the system in this case gives

the following values of the coefficients

{A; =1.4133, Ay = 1.1546, ky = —0.56342, Iy = 0.51376, I, = 0.098059}.
(6.137)

The computed solution with these coefficient values can be seen in Figure 77?.

6.7 Energy balances

6.7.1 Determining w. asymptotically

In the asymptotic expansions for the temperature in the bottom boundary layer and

the rising plume, occurring within the scaled boundary layer coordinate, s, is the
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parameter w,.: the core value of the vorticity. In order to specify the temperature

solution fully, we must determine its value.

The momentum equation, written in terms of the vorticity and streamfunction is
given by
oY 0w OY dw

B 8T 9 2,

It is possible to estimate the core vorticity asymptotically by considering the global
energy balance. We multiply the above equation by ¢ and integrate over the whole

domain

1,z 1 r%
/ / <g_i}g_j _ Z_fg_i) Ydadz = / / (—eP’rg—Z + e2PrV2w) pdadz.
o Jo o Jo

(6.139)
Considering the left hand side of the above equation, we integrate the terms by

parts, the first with respect to z and the second with respect to x, giving
! M Ow o ooy 0%
/ / ox 8zwd vdz _/0 {83:1/} } /0 <8x 0z +8x82w) wdz o d

i O Ow B N oY 0y
/0 o 0z axwd vdz /0 {[821#% /0 <8x 0z +8x82w) wdx}dz.

(6.140)
The boundary terms vanish due to the boundary conditions at the cell edge and the

>N o

remaining terms cancel if we rearrange the order of integration in one of the terms,

hence, after rearranging, we have

/ / ¢dxdz—e / / YV3wdzdz. (6.141)

On the right hand side we integrate the terms by parts; the x derivative with respect

to x and the z derivative with respect to z, giving

Lot ! Ow* O O
2 _ _ -

/0 /0 YV wdxdz—/o {{wﬁxh /o e 8xd }d (6.142)
% ow]’ N Ow

+/0 {[waz}o _/o 0z 8zdz}d (6:143)
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Once again the boundary terms vanish due to the boundary conditions and we are

left with

Lo b O Ow o Ow
2 _ _ — -
/0 /0 YVwdzrdz = /0 /0 % &'Ed xdz / / P 82d zdx. (6.144)

Integrating by parts again, the first term with respect to x and the second term

with respect to z yields

Lok B M r 0%
/0 /0 @/)V%ud;pdz——/o {[% ] i 8:p2de}dZ (6.145)

oY 0%
—/0 {{82 ] - @wdz} dz. (6.146)

Once again the boundary terms vanish due to the boundary conditions. Reversing

the order of integration in one term and combining the integrals gives

// YViwdrdz = — // {%+62—w}wdxdz (6.147)
- /0 /0 w?dzdz. (6.148)

/ / —@Ddxdz—e/l/f w2dzdz. (6.149)

The left hand side expresses the rate at which buoyancy torque does work on the

Hence we have

cellular flow in a steady state and it is balanced, on the right hand side, by the
rate at which kinetic energy is dissipated by viscous forces, that is, the enstrophy.
The leading order contribution to the enstrophy comes from the vortex core, where
we have w ~ w.. The leading order contribution to the energy production on the
left hand side occurs within the vertical plume. This is because gradients in z are
largest within this region. Hence we have

1
T,
—26// Oty s ~ T2 (6.150)
0o Jo k

8xpl

-

We shall re-write this equation in terms of the plume coordinate s = g;f. In the

1
rising plume we have ¢ = Asgy sinmz and T is given by equation (6.107), hence
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we have
! T, —2
—26/ / 0 l@/)pzdxpldz = / / )\sgpl sin 7z los -
o Jo Oy (Ay — cosmz)?
2
+ 3[28 - 128 ] s dsdz
(As —cosmz)?  (Ag —cosmz)?

(6.151)

The first and second terms are proportional to /5 and the third term is proportional

1
to I;. The values of I, and I are given by equation (B.11) in Appendix B, as %

1
and ?”TTQ respectively, hence the second and third terms cancel, leaving

T, to 2]
—26/ "o lwpld:cpldz / Mgy Sin Tz T - | dz. (6.152)
o Jo Ory 0 2(Ay —cosmz)?

With g, given by equation (6.95) this gives

T,
/ / 0 lwpldxpldz—Qe)\do (6.153)

Recall that A was a coefficient that we put in our definition of the tangential velocity

components and the corresponding streamfunction. Using the expression for A given

by equation (6.45), equations (6.150) and (6.153) give

1
1612k kN3
We ~ ( lo tanh —) . (6.154)

3 2

Note that this relation is independent of e—as it should be—since we have been
working with a rescaled set of equations. With the Rayleigh number specified,
the only free parameter we have is the wavenumber k, hence it is natural that w,
in equation (6.154) is a function of k. For direct comparison with our numerical
results in Chapter 5, we must multiply equation (6.154) by a factor of €2, or,
Ra3. In Figure 6.3 we have plotted the asymptotically computed values of w, versus
the corresponding values from our steady state, nonlinear numerical simulations at
Pr =1, for all the Rayleigh numbers we studied. As can be seen, the agreement is
excellent.

With w,. now given by equation (6.154), we are able to work out a precise expression
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]_05E T T T T T E
i ../:
10*F " 4 .
z o®°® ]
O‘
We 103_ / . E
| .* |
107 '3 ]
102 103 10* 10° 106 107 108
Ra

Figure 6.3: Core vorticity versus Rayleigh number comparison. The red circles are
taken from steady state numerical simulations at Pr = 1 and the blue circles are

taken from the asymptotic theory.

for A, originally given by equation (6.45), as

dv. k(10242 Ek\?
A= — tanh§ ~ ( 612 tanh 5) : (6.155)

It is this expression that we use in the solutions for 73, and T}, given by equations

(6.73) and (6.107) respectively.

6.7.2 Nusselt number

The expression for the Nusselt number that we derived in Chapter 5 is given by

k [+ OT
Nu:—/k 0
0

)y 0z

Since the above expression evaluates the temperature derivative on the bottom

equation (5.11)
da. (6.156)

2=0

boundary, we use our expression for the temperature in the bottom boundary layer,
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given by equation (6.73). Hence we have

k 1 k _1
T Jo

T2 (Ay 4+ coskx)
Using the expression for g, from equation (6.61) we have

=3

NI

N2 [* sin kx kysin kx
: - | da. (6.158)
2 Jo \ w2 (Ay 4 coskx)? (A + coskx)?

Finally, evaluating this integral gives

k

Nu =

kA% [(A kx)? k :
Nu =— (A + €O ) R (6.159)
T2 (A +coskr)? |
k2Xt (A1 +1)z — (4, — 1)2 (A; —1)2 — (A + 1)z
= n + K - - . (6.160)
T2 (Ay —1)2(A + 1)
Using the expression for A given by equation (6.155) we have
2 s 3~ (A —1)3
Nut o 102415k tanhﬂ‘ﬁ (A1 +1) : (A —1)
2 2 T2
Ay —1)7 — (4 +1)2
k:l( 1= 1) . (A + 1) . (6.161)
(A —1)2(A; +1)2

Note that like w,, this relation is also independent of €, since we rescaled the original
equations. We stated that the asymptotic theory was valid providing Nu ~ Ra%, in
accordance with the ‘classical” scaling law that we presented in Chapter 5. For direct
comparison with our numerical results in Chapter 5, we must multiply equation
(6.161) by a factor of €71, or, Ras. In Figure 6.4 we have plotted the asymptotically
computed values of Nu versus the corresponding values from our steady state,
nonlinear numerical simulations at Pr = 1, for all the Rayleigh numbers we studied.
As can be seen, the agreement is excellent, with the asymptotic prediction capturing

the different scaling branches corresponding to different wavenumber patterns.
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Figure 6.4: Nusselt number versus Rayleigh number comparison. The red circles
are taken from steady state numerical simulations at Pr = 1 and the blue circles

are taken from the asymptotic theory.

6.8 Solutions

It remains to plot the solutions for the temperature in the bottom boundary layer
and the rising plume, as given by equations (6.73) and (6.107) respectively. This is
done in Figure 6.5 and should be compared with the corresponding plots in Figure
6.1. It can be seen that both the asymptotic bottom boundary layer and rising
plume temperature solutions agree qualitatively with the numerically computed
temperature in both of those regions. Further to this, in Figure 6.6, we have plotted
the vertical profile of the temperature, from both the numerical simulations and the
asymptotic theory. The asymptotic expansion adequately captures the overshoot as
we transition from the bottom boundary layer into the core of the convection cell.
It is to be noted that these solutions took a matter of seconds to compute, whereas

solving the fully nonlinear equations took several hours.
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Figure 6.5: Contour plots of (a) the total boundary layer temperature and (b)

the total plume temperature, computed using the asymptotic theory, for Ta = 0,

Pr =1, R = 10000.
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Figure 6.6: Vertical profile at @ = 7 of the total boundary layer temperature; the
blue line is taken from the asymptotic theory and the red line is taken from the

numerical simulations, for Ta = 0, Pr = 1, R = 10000.
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6.9 Summary

In this chapter we presented an asymptotic theory capable of describing the steady
state solutions of Chapter 5, for non-rotating convection. The foundations of this
theory were built upon the work of Jimenez & Zufiria (1987) and Chini & Cox
(2009), however our technique relies less on complex numerical procedures. The
novelty of this asymptotic theory is in its relative simplicity over its predecessors.
Furthermore, it is hoped that it can provide a natural starting point for addressing
the time-dependent behaviour exhibited in Chapter 5, with a view to describing this

mathematically.

First, we rescaled the system of equations in terms of the small parameter ¢, related
to the Rayleigh number via € = Ra~3. We used € as the basis for our asymptotic
theory, equating terms at the same order. We performed asymptotic expansions
of the governing hydrodynamical variables in both the bottom boundary layer
and the rising plume. With only two terms in these expansions we were able to
accurately predict the value of the core vorticity, w., and Nusselt number, Nu,
finding excellent agreement with the numerical results of Chapter 5. Furthermore,
the vertical temperature profile predicted by our asymptotic theory was in excellent

quantitative agreement with that of the numerical simulations.

Building on this, we attempted to perform the same analysis but with three terms in
our expansions. In principle, this is possible, although we encountered some issues

in solving the required set of seven simultaneous equations.
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Conclusions

7.1 Discussion

In this thesis we have studied nonlinear Rayleigh-Bénard convection, in two
dimensional geometry, with and without rotation about the vertical axis, subject

to stress free boundary conditions.

We began by presenting the equations governing the dynamics of the system and
posing them in a dimensionless form. This furnished us with three dimensionless
parameters: the Rayleigh number, Ra, the Prandtl number, Pr, and the Taylor
number, Ta. Before studying the nonlinear equations in full, we first looked
at their linear counterparts. Using normal mode analysis we were able to solve
the equations analytically, in a plane layer of unbounded horizontal extent. The
resulting linear theory allowed us to work out the critical Rayleigh number at which
the onset of convection would take place, for a given horizontal wavenumber and
Taylor number. The effect of rotation was to increase this critical Rayleigh number,
therefore delaying the onset of convection. The distinguishing flow feature of rotating
convection, that linear theory told us, was the preference for tall thin columns, with
the horizontal length scale decreasing with increasing Taylor number. For rotating

convection only, the stability of the system could change via a direct bifurcation
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or a Hopf bifurcation. We analysed both cases and, furthermore, derived stability
boundaries in (T'a, Pr) space outlining when convection will onset at either type of

bifurcation. This is all work that has been previously undertaken by Chandrasekhar

(1961).

Subsequent investigation was devoted to changing the values of the dimensionless
parameters and seeing how this shaped the nonlinear evolution of the system. It was
necessary to solve the governing equations numerically, so a suitable algorithm was
devised in order to do this. We made the assumption of periodicity in the horizontal
direction, allowing us to express the hydrodynamic variables in terms of Fourier
series. We coupled this with a Chebyshev expansion in the vertical coordinate,
giving a spectral representation of the variables (see Peyret (2002)). Sampling the
equations on a discrete grid and calculating nonlinear terms in a pseudospectral
manner allowed us to pose the solution to the system in terms of a set of matrix-
vector problems. The numerical algorithm was devised so as to take particular
advantage of the structure of these matrices, allowing them to be solved in an
efficient manner. We made use of the FFTW (see Frigo & Johnson (2012)) and
MKL (see Intel® (2012)) software libraries in order compute spectral transforms

and matrix inversions respectively.

The nonlinear algorithm that was developed allowed us to conduct a comprehensive
survey of the {Ra, Pr,Ta} parameter space. Our interest was focused on what
the effects were on the resultant nonlinear flows, in particular their form and
structure, how these were affected by the temporal stability of the system and
what implications these held for global properties of the system such as the Nusselt
number and Reynolds number scaling. It was found that for the non-rotating
system, for Pr = 1, the system was steady for all values of the Rayleigh number
considered: here Ra < 10%. This was consistent with the observations of DeLuca
et al. (1990) and Vincent & Yuen (1999). Furthermore, as the Rayleigh number was
increased, the horizontal length scale that dominated was the largest allowable in

the computational box. These solutions were characterised by their robust cellular
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structure and strikingly thin thermal boundary layers and plumes.

For Pr = 10 the system became time-dependent—specifically periodic in time—due
to an instability whose origins were thermal. We addressed the nature of this
instability from the point of view of nonlinear dynamical systems theory. We charted
the phase space evolution of the system, finding subsequent bifurcations at similar
parameter values to Curry (1978). After an initial Hopf bifurcation, there was a
period doubling bifurcation, followed by a transition to motion on a two-torus in
phase space. The breakdown of this torus led to quasi-periodicity and eventually
chaos. Whilst we noted that, like Curry (1978), this behaviour was symptomatic
of a Ruelle-Takens-Newhouse route to chaos (Newhouse et al. (1978)), we observed
intermittent windows of steady behaviour. This led to the belief that route to chaos
was more in line with the theory of Pomeau & Manneville (1980). Indeed, concluding
the precise manner in which a nonlinear system evolves to chaos is particularly
difficult, as noted by Glendinning (2005). This is especially so when numerically
solving a system of PDEs rather than ODEs. The actual physical effect of the
instability, on the solutions of the system, was to cause lateral motion of the upward
and downward welling plumes. This was also noticed by Moore & Weiss (1973)
in their numerical simulations and Krishnamurti (1970a)/Krishnamurti (1970b) in
physical experiments. The basic dynamics of the instability can be explained by a

much simpler model of convection within a closed loop, due to Welander (1967).

It was found that the Nusselt number scaled with the Rayleigh number with

an exponent of %, independent of the value of Pr. This is consistent with the
numerical simulations of Moore & Weiss (1973) and the classical theory summarised
by Kraichnan (1962). Whilst we did not witness a scaling with an exponent of 2,
this is due to the fact that the Rayleigh number was consistently below the required
value in the hard turbulence regime (see DeLuca et al. (1990)), where the 2 scaling

is conjectured to appear.

For the rotating system it was found that, after the initial convective instability

predicted by linear theory, increasing the rotation rate had a destabilising effect on

175



Chapter 7. Conclusions

the system. We charted the parameter space dynamics by considering the value of
the convective Rossby number, Ro,. Some steady solutions were found for lower
rotation rates, with Ro, > 1, though generally instability prevailed. As predicted
by linear theory, for large values of Ta, at the onset of convection, the horizontal
length scale was very short. As the Rayleigh number, and hence the convective
Rossby number was increased, we noticed that the preference was for the length
scale to increase. Furthermore, the form of the solutions for large Rayleigh number
was consistent with the hard turbulence solutions of Vincent & Yuen (2000). Due
to the number of simulations performed, to facilitate comparison of all runs, we
concentrated on the global properties of the system. For simulations at lower
rotation rates, where we found steady solutions, the Nusselt number scaled with
the Rayleigh number with an exponent of %, as in the non-rotating case. All

other—unsteady—solutions were found to scale with the Rayleigh number with

2

an exponent of Z,

as noted by Julien et al. (1996b). This transition in scaling
is undoubtedly due to the transition from the soft to hard turbulent regime, with
the rotation acting as a catalyst for physical instability in two dimensions. For both
the rotating and non-rotating systems, the Reynolds number was found to scale
with flux Rayleigh number and the Prandtl number, in a like manner to that put
forward by King et al. (2013). The length scale differed between the two cases, with

non-rotating convection evolving on the scale of the box, and the length scale of

rotating convection being governed by the value of the Taylor number.

Motivated by the remarkably steady nature of the nonlinear solutions found, even for
large values of the Rayleigh number, at Pr = 1, we sought to develop an asymptotic
theory capable of reproducing such solutions. Furthermore, it was hoped that this
would offer a natural extension in order to explain the instability mechanism at
Pr =10. We were motivated by similar work on the structure of cellular convection
by Roberts (1979), Jimenez & Zufiria (1987) and Chini & Cox (2009) but wanted
to rely less on complicated numerical techniques, instead hoping for an analytical,

asymptotic expansion.

176



Chapter 7. Conclusions

We treated the temperature and vorticity as constant in the core of the convection
cell, allowing us to solve for the core streamfunction analytically. By symmetry, and
due to the boundary conditions, the core value of the temperature was discernible,
taking the value % The core value of the vorticity, however, was a priori unknown
and played a role in all subsequent asymptotic solutions. From the analytically
known core streamfunction we were able to derive expressions for the velocities in the
bottom boundary layer and rising plume. This allowed us to solve the steady state
temperature equation in these dynamically important regions, yielding a solution
valid in the asymptotic limit of large Rayleigh number. We studied the behaviour
of the system in the corner region, justifying that the role of the corner, to leading
order, was passive. Both Jimenez & Zufiria (1987) and Chini (2008) came to the
same conclusion about the corner region in similar studies. This had the implication
that solutions should match as we transition from the bottom boundary layer to the
rising plume, through the corner region, and likewise from the rising plume to the
upper boundary layer. Moreover, this analysis furnished us with a natural set of
constraints to place upon our solutions, demanding that moments of the temperature
were continuous as we transition through the corner region. With this closure in
place we were able to determine the various constants of integration that had arisen

through solution to the governing equations.

The agreement between our asymptotic expansions with only two terms, and our
fully nonlinear solutions from numerical simulations was excellent. Even with the
inclusion of more terms in the asymptotic expansions, we showed that the system is
always closed, and consistent, for any finite truncation value. The inclusion of more
terms does not make the problem conceptually harder, it just requires the matching
of higher order moments in the corner region, leading to more equations for more
constants of integration. Solving these algebraic equations will always be faster than
performing nonlinear numerical simulations, by many orders of magnitude. The
required inputs of the asymptotic theory are the Rayleigh number, and a particular

wavenumber governing the horizontal wavelength of the desired solution.
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Using our asymptotic expansion for the temperature allowed us to calculate the
value of the core vorticity by considering the global energy balance in the momentum
equation: the production of vorticity due to buoyancy in the plumes, in equilibrium

with the dissipation of vorticity, or enstrophy. This was shown to scale with the

2

5, and we were also able to determine the

Rayleigh number with an exponent of
scaling pre-factor. This relation was shown to be in excellent agreement with the
values coming from numerical simulations. Furthermore, the asymptotic theory gave
rise to the Nusselt number scaling with the Rayleigh number with an exponent of

, and once more we were able to determine the scaling pre-factor; again this was

W=

shown to be in excellent agreement with the numerical simulations.

Two-dimensional Rayleigh-Bénard convection is limited in the sense that in
a geophysical or astrophysical setting, there are three spatial dimensions.
Nevertheless, the work presented here can still provide an insight into processes
occurring in the natural world. In particular, the asymptotic theory of Chapter 6
is applicable to coherent structures found in convecting bodies such as the Earth
and Sun, as well as those found in physical convection experiments—plumes are
ubiquitous in such systems. In understanding the coupling between the boundary
layers, plumes and the core of a convection cell, predictions can be made about
thermal properties such as the Nusselt number. Within the context of the Earth,
for example, it is believed that convection is responsible for transporting a significant
proportion of heat from the ICB to the CMB (see Jones (2007)). Understanding

this process is key to explaining the persistence of the Earth’s magnetic field.

7.2 Development and further work

As with any body of work, it is natural to elucidate the extensions that could improve

and advance the ideas put forward.

The {Ra, Pr,Ta} parameter regime studied here was limited by the achievable
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resolution of the numerical algorithm presented in Chapter 4. By achievable, we
mean the highest resolution possible that allowed a typical well-resolved numerical
simulation to be executed in a realistic amount of time. For non-rotating convection
at Pr = 1, even our highest Rayleigh number simulation did not exhibit time
dependent behaviour. In order to reach higher Rayleigh numbers, and witness the
breakdown of cellular convection, we would need to increase the numerical resolution.
Furthermore, for our rotating convection studies, the highest Taylor number that we
reached was modest in terms of what is currently achievable in numerical simulations
and physical experiments (see King et al. (2013)). Again, this would require an
increased resolution in order to reach higher Taylor numbers. Thus to open up more
extreme parameter regimes, some modifications to the numerical algorithm would

have to be implemented.

Most importantly, by parallelising the numerical algorithm, we would be able to
take advantage of computer architectures with a large number of cores. Within
the framework of the numerical algorithm presented here, this would be easily
accomplished. Since we expanded the horizontal dependence in terms of Fourier
series, we were required to repeat the same actions for every wavenumber in our
expansion, at every timestep. This provides a natural partition, whereby if we were
to modify the algorithm, we would perform these actions simultaneously, clustering
a set of wavenumbers on each core available. The only inter-dependence of these
wavenumbers arises when computing nonlinear terms, pseudospectrally, in physical
space. Here we would still have to utilise only one core. Nonetheless, the partitioning

mentioned would speed the code up, proportional to the number of cores used.

Another natural extension would be to study the same system but in three space
dimensions. This would be more realistic, and facilitate not only comparison with
other three-dimensional numerical studies, but physical experiments. The robust
nature of the steady, cellular solutions found in non-rotating convection at Pr =
1 is an inherent two-dimensional effect. In three dimensions a transition to an

unsteady flow pattern would take place at a much lower value of Ra (see Kerr
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(1996)). Furthermore, investigations into the dependence of the Nusselt number on
the Rayleigh number could be more transparently compared with the existing theory
of Grossman & Lohse (2000). In order to do this, the numerical algorithm would
have to be modified to account for a third spatial dimension. The easiest way to
implement this would be to assume periodicity in the third—horizontal—direction;
applying a Fourier expansion in that variable. This would furnish us with another
set of wavenumbers, requiring the solution of a matrix-vector problem for each, at
each timestep. Furthermore, this could also be combined with the parallelisation
procedure described above, in order to accelerate the algorithm when implemented

on multi-core computer architectures.

The asymptotic theory that we have presented has only been used to describe the
steady state solutions at Pr = 1. Due to time constraints we were not able to pursue
other avenues of study, using this theory as a platform. It is hoped, however, that
without much conceptual change, the theory could easily be extended to facilitate
the study of further interesting problems. We would like to try and describe,
mathematically, the time-dependent solutions that we witnessed for non-rotating
convection at Pr = 10. However these solutions occurred for R = 50, which is not
particularly high, meaning that the validity of our asymptotic theory is limited. For
example, the boundary layer structure was not strikingly narrow, and the solution
was not dominated by its core contribution. A more relevant study would be to find
an example of the same time-dependent behaviour, but at a lower Prandtl number.
The hope is that this would require a higher Rayleigh number before the presence of
instability, meaning that solutions would be in the asymptotic regime. For example,
having modified the numerical algorithm in the manner described above, this could
be achieved for Pr = 1. It is expected that the physical instability mechanism that
we presented in Chapter 4 would remain the same. Armed with this understanding
of the instability would allow us to equilibrate the correct terms within the governing
equations. Although the instability is thermal in origin, it induces a vorticity

anomaly in the rising plume that needs to be addressed mathematically. This
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requires extending the theory to incorporate kinematic effects coming from the
momentum equation. We believe that the vorticity can be expanded in a like manner

to the temperature, and the momentum equation can be addressed similarly.

What is clear is that there is still much work to be done in order to fully
understand the dynamics of two-dimensional Rayleigh-Bénard convection. As with
any investigative study, answering one question leads to the posing of another—if

not more.
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A Vector identities

For any vector fields a and b, and any scalar functions f and g, we have the following

%V(a-a)zv<%|a|2>:ax(an)+(a-V)a, (A1)
V x (axb)=a(V-b)—b(V-a)+ (b-V)a— (a- V)b, (A2)
Vx(Vxa)=V(V-a) -V, (A.3)
V-(af)=f(V-a)+(a-V)/, (A.4)

V2=V (V]). (A5)
V.(axb)=b-(Vxa)—a-(Vxb). (A6)
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B

Integral relations

A frequently occurring integral in Chapter 6 is given by

& 2
1, = / s"e”% ds.
0

(B.7)
Using integration by parts we have

[n — |:_18n1632])o + n—1 /oo Sn72 —g2
2 I A

where the boundary term is zero, hence

[n_n—l

I, 5, for n>2.
2

(B.9)
It is possible to use this recursion relation to calculate the value for any n. Hence
we have

27(%2)(71 —1)l7z  for n even,

) (B.10)
o (") (n— 1)l for n odd.
This is also given by Abramowitz & Stegun (1965) in §7.4.4 and §7.5.5. Some values
that we will require are given by
1 1 1
T2 1 T2 1 32
=— L= L=— L=—- I,= : B.11
IO 9 y 41 9 y 12 4 s 43 9 y 14 5 ( )
A second integral that we are required to evaluate is given by
7_‘,% o o o o R
In = — s"erfc (s)ds = / s" (/ e’ ds) ds. (B.12)
2 0 0 s
Using integration by parts we have

+ e s B.13
bt / (B.13)

where the boundary terms is zero and by comparison with equation (B.9) we note
that the remaining term is equivalent to 7,1, hence we have

n+1 00 . oo 1
J, = {3 / e_s2d§}
n+1J/,

1
Jn = n——H[n+1 for n > 0.

(B.14)
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Using equation (B.10) we are able to write this as

27(%2)(n —1)7tn!! for n even,
In = (B.15)
n+1
27(%)(n— 1)~'nllwz  for n odd.
Some values that we will require are given by
1 T2
Jo - 5, Jl = ? (B16)
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