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Preface

This book presents an account of theories of flow in porous media which
have proved tractable to analysis and computation. In particular, the the-
ories of Darcy, Brinkman, and Forchheimer are presented and analysed
in detail. In addition, we study the theory of voids in an elastic material
due to J. Nunziato and S. Cowin. The range of validity of each theory is
outlined and the mathematical properties are considered. The questions of
structural stability, where the stability of the model itself is under consid-
eration, and spatial stability are investigated. We believe this is the first
such account of these topics in book form. Throughout, we include several
new results not published elsewhere.

Temporal stability studies of a variety of problems are included, indicat-
ing practical applications of each. Both linear instability analysis and global
nonlinear stability thresholds are presented where possible. The mundane,
important problem of stability of flow in a situation where a porous medium
adjoins a clear fluid is also investigated in some detail. In particular, the
chapter dealing with this problem contains some new material only pub-
lished here. Since stability properties inevitably end up requiring to solve
a multi-parameter eigenvalue problem by computational means, a separate
chapter is devoted to this topic. Contemporary methods for solving such
eigenvalue problems are presented in some detail.

Nonlinear acceleration waves in classes of porous media are also stud-
ied. The connection with this and sound propagation in porous media is
analysed. The nonlinear wave analysis is performed for a class of simplified
mixture-like theories and for the Nunziato-Cowin theory of elastic materials
with voids.
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1

Introduction

1.1 Porous media

1.1.1 Applications, examples

Porous media is a subject well known to everyone. Such materials occur
everywhere and influence all of our lives. There are numerous types of
porous media and almost limitless applications of and uses for porous
media. The theory of porous media is driven by the need to understand
the nature of the many such materials available and to be able to use them
in an optimum way.

A key terminology in the theory of porous media is the concept of poros-
ity. The porosity is the ratio of the void fraction in the porous material
to the total volume occupied by the porous medium. The void fraction is
usually composed of air or some other liquid and since both liquids may be
described as fluids we define the porosity at position x and time ¢, ¢(x,t)
by

fluid volume

6 (L.1)

~ total volume of porous medium

Clearly, 0 < ¢ < 1. However, in mundane situations ¢ may be as small as
0.02 in coal or concrete, see e.g. (Nield and Bejan, 2006), whereas ¢ is close
to 1 in some animal coverings such as fur or feathers, (Du et al., 2007), or
in man-made high porosity metallic foams, (Zhao et al., 2004).

We include photographs of some well known porous materials. Figure 1.1
shows animal fur which is a good example of a porous medium with high

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_1, (© Springer Science+Business Media, LLC 2008



2 1. Introduction

Figure 1.1. Animal fur is a good example of a high porosity material, as seen in
this kitten

porosity, i.e. close to 1. Figure 1.2 displays a highly grained piece of wood
(elm) and this shows that a porous medium may be highly anisotropic.
Figure 1.3 shows lava from Mount Etna in Sicily, while figure 1.4 dis-
lays sandstone which is another type of porous rock, but one with a very
different structure from lava.

In addition to these we can cite other examples of porous media, such as
biological tissues, e.g. bone, skin; building materials such as sand, cement,
plasterboard, brick; man-made high porosity metallic foams such as those
based on copper oxide or aluminium, and other materials in everyday use
such as ceramics. The types of porous materials we can think of is virtually
limitless.

Applications of porous media in real life are likewise very many. We
could list a great many, but simply quote some to give an idea of the
vastness of porous media theory. Use of copper based foams and other
porous materials in heat transfer devices such as heat pipes used to trans-
fer heat from such as computer chips is a field influencing everyone, see
e.g. (Amili and Yortsos, 2004), (Calmidi and Mahajan, 2000), (Doering
and Constantin, 1998), (Nield and Bejan, 2006), (Nield and Kuznetsov,
2001), (Pestov, 1998), (Salas and Waas, 2007), (Vadasz et al., 2005a),
(Zhao et al., 2004), also in combustion heat transfer devices where the
porous medium is employed with a liquid fuel in a porous combustion
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Figure 1.2. Wood is a very good example of a porous medium which exhibits a
strong anisotropy. The grain effect is clearly visible here. This is a material which
is approximately transversely isotropic

heater, see (Jugjai and Phothiya, 2007). The use of acoustic techniques in
non-destructive testing of materials such as foams or ceramics is highly effi-
cient since the specimen may be examined intact, see e.g. (Ayrault et al.,
1999), (Diebold, 2005), (Johnson et al., 1994), (Ouellette, 2004), (Raiser
et al., 1994), (Saggio-Woyansky et al., 1992). Another interesting use of
acoustic microscopy is to ultra sound testing in medical applications, see
e.g. (Ouellette, 2004). Yet a further use of acoustic waves is in the drying
of foodstuffs, such as apples, see (Simal et al., 1998).

The applications in geophysical situations are also numerous. For exam-
ple, salt movement underground which may have a direct effect on water
supplies is studied by e.g. (Bear and Gilman, 1995), (Gilman and Bear,
1996), (Wooding et al., 1997a; Wooding et al., 1997b). Contaminant trans-
port and underground water flow is of relevance to us all, see e.g. (Boano
et al., 2007), (Das et al., 2002), (Das and Lewis, 2007), (Discacciati et al.,
2002), (El-Habel et al., 2002), (Ewing et al., 1994), (Ewing and Weekes,
1998), (Miglio et al., 2003), (Riviere, 2005). Global warming is very topi-
cal and porous media are involved there in connection with topics such as
ice melting, or carbon dioxide storage, see e.g. (Bogorodskii and Nagurnyi,
2000), (Carr, 2003a; Carr, 2003b), (Ennis-King et al., 2005), (Xu et al.,
2006; Xu et al., 2007). Sand boils, earthquakes, and landslides also have
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Figure 1.3. Lava from Mount Etna, Sicily. Photograph taken at Capomulini, June
2007

a major effect on human life, see e.g. (Kolymbas, 1998), (Rajapakse and
Senjuntichai, 1995), (Wang et al., 1991).

Sound propagation in buildings, building materials, or porous gels is of
immediate environmental concern, see e.g. (Brusov et al., 2003), (Buishvili
et al., 2002), (Ciarletta and Straughan, 2006), (Garai and Pompoli, 2005),
(Jordan, 2005a; Jordan, 2006), (Meyer, 2006), (Mouraille et al., 2006),
(Moussatov et al., 2001), (Singer et al., 1984), (Wilson, 1997). Noise reduc-
tion is also important in exhaust systems such as those of cars, or motor
bikes, and metallic foams are employed here, see e.g. (Maysenholder et al.,
2004), who test silencers made from aluminium foam and compare the
results with a mineral wool fibre - absorber. Another interesting use of
sound waves is to the detection of mines nearly submerged in the seabed,
(Feuillade, 2007).

Many foodstuffs are porous materials. Modern technology is involved in
such as microwave heating, (Dincov et al., 2004), or drying of foods or
other natural materials, see e.g. (Gigler et al., 2000a; Gigler et al., 2000b),
(Mitra et al., 1995), (Sanjudn et al., 1999), (Vedavarz et al., 1992), (Zorrilla
and Rubiolo, 2005a; Zorrilla and Rubiolo, 2005b). There are many other
diverse application areas of porous materials, such as heat retention in
birds or animals, (Du et al., 2007), bone modelling, (Eringen, 2004b), or
the manufacture of composite materials, increasingly in use in aircraft or
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Figure 1.4. Sandstone. Note the much smoother texture of this compared to the
lava. Photograph taken at Rickaby House, Low Pittington, August 2007

motor car production, see e.g. (Blest et al., 1999). A novel use of a theory for
a porous material is by (Tadj et al., 2007) who model a crop in a greenhouse
as a porous medium when assessing whether heating pipes should be placed
above the crop, at mid-crop height, or at ground level.

We have mentioned some of the many important areas of application of
porous materials. A theoretical understanding of such materials via mathe-
matical models is clearly desirable. In this book we present some relatively
simple mathematical models to describe porous media behaviour. We also
present analyses of these models since mathematical and numerical analy-
ses of them coupled with experimental observations will allow us to assess
how useful a theory is.

We do not attempt to describe the specialist and highly important area
of plasticity in porous materials, see e.g. (Borja, 2004), and the references
therein. Also, we do not deal with the exciting but specialist areas of honey-
comb and auxetic materials. Information on honeycomb materials may be
found at e.g. (Scarpa and Tomlinson, 2000), (Schwingshackl et al., 2006),
(Jung, 2008), (Vasilevich and Alexandrovich, 2008), while information on
auxetic materials in general is contained on the excellent website of Pro-
fessor R.S. Lakes, (Lakes, 2008), where many pertinent references may be
found.
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1.1.2 Notation, definitions

Standard indicial notation is used throughout this book together with the
FEinstein summation convention for repeated indices. Standard vector or
tensor notation is also employed where appropriate. For example, we write

3
ou ou; ou; ou;
Uy = 7~ =Ug Uit = Uij = 73— =
ox ot 8@ i—1 ({91'1
3
U u-aul—g u-aui 1=1,20r3
]Z,J_]ax .1]61'3’ )
=

In the case where a repeated index sums over a range different from 1 to 3
this will be pointed out in the text. Note that

uju; ; = (u-V)u and u;; = divu.

As indicated above, a subscript ¢ denotes partial differentiation with respect
to time. When a superposed dot is used it means the material derivative,
ie.

8ui 8uz

E + i (’)xj ’

where u; in the equation above is the velocity field. (A special definition
of a material derivative following a constituent particle is introduced in
sections 1.9.1 and 1.9.2. The rest of the book employs the standard material
derivative.)

The letter € will denote a fixed, bounded region of 3-space with bound-
ary, I', sufficiently smooth to allow applications of the divergence theorem.
When we are dealing with convection problems we handle motion in a plane
layer, say {(x,y) € R?} x {z € (0,d)}. In this case, we usually refer to func-
tions that have an (z,y) behaviour which is repetitive in the (z, y) direction,
such as regular hexagons. The periodic cell defined by such a shape and its
Cartesian product with (0,d) will be denoted by V. The boundary of the
period cell V' will be denoted by OV.

The symbols || - || and (-, -) will denote, respectively, the L? norm on 2 or
V, and the inner product on L?(Q2) or L?(V), where the context will define
whether Q or V is to be used, e.g.,

/dev IfI2 and (f9) /fgdv

with equivalent definitions for 2. We sometimes have recourse to use the
norm on LP(Q), 1 < p < 0o, and then we write

1/p
1l = ( / Iflpdw> |

We introduce the ideas of stability and instability in the context of the
porous medium equation, see section 1.2.1, (which would be defined with

’l.IJ,L'E
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suitable boundary conditions):

ou
5~ A%(w) =0, (1.2)

where ® is a known nonlinear function, where x € © C R?, and where
A = 0%/0x° + 0% /0y? + 02022 is the Laplace operator.

We introduce notation in the context of a steady solution to (1.2), namely
a solution @ satisfying

Ad() = 0. (1.3)

(We could equally deal with the stability of a time-dependent solution, but
many of the problems encountered here are for stationary solutions and at
this juncture it is as well to keep the ideas as simple as possible.) Let w be
a perturbation to (1.3), i.e. put u = @+ w(x,t). Then, it is seen from (1.2)
and (1.3) that w satisfies the system

ow

v {A[®(a+w)] — A[®(u)]} = 0. (1.4)
To discuss linearized instability we linearize (1.4) which means we keep

only the terms which are linear in w. From a Taylor series expansion of ®

we have

O(a +w) = ®(a) + wd' (a) + O(w?). (1.5)

Then, using (1.3), (1.5) in (1.4) we derive the linearized equation satisfied
by w, namely
ow

5 Alw® (@)] = 0. (1.6)

Since (1.6) is a linear equation we may introduce an exponential time
dependence in w so that w = e”*s(x). Then (1.6) yields

os — Als®'(w)] = 0. (1.7)
We say that the steady solution @ to (1.3) is linearly unstable if
Re(o) > 0,

where Re(o) denotes the real part of o. Equation (1.7) (together with
appropriate boundary conditions) is an eigenvalue problem for o. For many
of the problems discussed in this book the eigenvalues may be ordered so
that

Re(o1) > Re(o2) > ...

For linear instability we then need only ensure Re(oq) > 0.

Let wo(x) = w(x, 0) be the initial data function associated to the solution
w of equation (1.4). The steady solution @ to (1.3) is nonlinearly stable if
and only if for each € > 0 there is a § = d(e) such that

[woll <8 = [w(®)]| <e (1.8)
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and there exists v with 0 < v < oo such that
lhwoll <5 = Jim [lw(t)] = 0. (1.9)

If v = oo, we say the solution is unconditionally nonlinearly stable (or
simply refer to it as being asymptotically stable), otherwise for v < co the
solution is conditionally (nonlinearly) stable. For nonlinear stability prob-
lems it is an important goal to derive parameter regions for unconditional
nonlinear stability, or at least conditional stability with a finite initial data
threshold (i.e. finite, non-vanishing, radius of attraction). It is important
to realise that the linearization as in (1.6) and (1.7) can only yield linear
instability. It tells us nothing whatsoever about stability. There are many
equations for which nonlinear solutions will become unstable well before
the linear instability analysis predicts this, cf. (Lu and Shao, 2003). Also,
when an analysis is performed with v < oo in (1.9) this yields conditional
nonlinear stability, i.e. nonlinear stability for only a restricted class of initial
data.

We have only defined stability with respect to the L*(Q2) norm in (1.8)
and (1.9). However, sometimes it is convenient to use an analogous defini-
tion with respect to some other norm or positive-definite solution measure.
It will be clear in the text when this is the case. When we refer to con-
tinuous dependence on the initial data we mean a phenomenon like (1.8).
Thus, a solution w to equation (1.4) depends continuously on the initial
data if a chain of inequalities like (1.8) holds.

Throughout the book we make frequent use of inequalities. In particular,
we often use the Cauchy-Schwarz inequality for two functions f and g, i.e.

/Qfgda:g (Ldex)l/2</§Zdex)l/2, (1.10)

or what is the same in L? norm and inner product notation,

(f:9) < If11gll- (L.11)

The arithmetic-geometric mean inequality (with a constant weight o > 0)
is, for a,b € R,
1 o]
b< —a®+ - b? 1.12
PS5 T (1.12)

and this is easily seen to hold since

2
a
— —Vab| >0.
(V) =

Another inequality we frequently have recourse to is Young’s inequality,
which for a,b € R we may write as

alP  |b|? 1 1

abgu'*'ua 7+7:1a paqzl (113)
p q p q
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1.1.3  Owvwerview

The layout of the book is now briefly described. In sections 1.2 — 1.5 we
discuss the classical models of Darcy, Forchheimer and Brinkman, on which
a major part of this book is based. Sections 1.6 and 1.7 discuss how effects
like temperature and a salt field are incorporated into porous media, and
the relevant boundary conditions to be used. In section 1.8 we refer to
another theoretical description of porous media where the motion of the
elastic matrix is considered by including a void distribution in the theory of
nonlinear elasticity. Finally, the introduction concludes by examining two
theories for a mixture of an elastic solid with one or more fluids.

Chapter 2 is, we believe, new in book form. This investigates the impor-
tant problem of whether the porous model itself is stable. This concept
of stability, known as structural stability, is very important. Several new
results are included here. Chapter 3 is another chapter we have never seen
before in book form. This considers the aspect of spatial decay of a solu-
tion in porous media. Again, several results not published elsewhere are
included here.

Chapters 4 and 5 consider a variety of stability problems in porous
media flow. There is very little overlap with the material of my earlier
book (Straughan, 2004a) or the book by (Nield and Bejan, 2006). Chapter
4 concentrates on thermal convection problems in porous media, whereas
chapter 5 reviews recent work by a variety of writers.

Chapter 6 considers another relatively new topic, that of stability of
several flows in a fluid which overlies a saturated porous medium. The sec-
tions where the fluid overlies a transition layer composed of a Forchheimer
porous material, or a Brinkman-Forchheimer porous material, which in turn
overlies a Darcy porous medium, are new. The last section of this chapter
studies wave motion when the wave is incident from a fluid but is reflected
/ refracted by a saturated porous medium below. This leads naturally into
the next two chapters, chapters 7 and 8 where nonlinear wave motion is
considered in a porous body.

Chapter 7 investigates nonlinear waves propagating in a nonlinear elastic
body which has a distribution of voids throughout. Temperature effects
and temperature waves are also considered in detail. Chapter 8 studies
what are known as equivalent fluid theories where a compressible fluid
saturates a porous medium, but the solid matrix is regarded as fixed. Again,
consideration is also given to temperature wave propagation.

The monograph is completed with chapter 9 which deals with three meth-
ods for the numerical solution of differential equation eigenvalue problems.
The techniques discussed are the compound matrix method, the Cheby-
shev tau method, and a Legendre - Galerkin technique. While the first two
are discussed in my book (Straughan, 2004a), the third is not. The third
technique has some useful advantages which are outlined here. However,
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the examples given for the other two methods are different from those
in (Straughan, 2004a).

We briefly touch on the important topic of stability of flow in unsat-
urated porous media in section 5.7. This is a relatively new topic which
is increasingly occupying attention. Another area which is highly topical,
is stability of flow of a viscoelastic fluid in a porous medium, and this is
considered in section 5.2. In fact, even the development of an appropriate
theory to model flow of a viscoelastic fluid in a porous medium is non-
trivial, as may be witnessed from the papers, for example, of (Lopez de
Haro et al., 1996) and (Wei and Muraleetharan, 2007). Nevertheless, due
to problems involving flow of oils in soils / rocks, this is an important area.

1.2 The Darcy model

The celebrated Darcy equation is believed to originate from work of (Darcy,
1856), and this equation is discussed in detail in (Nield and Bejan, 2006),
section 1.4. Darcy’s law basically states that the flow rate of a fluid in a
porous material is proportional to the pressure gradient. In current termi-
nology, if the flow is in the x—direction and the speed in that direction is
u then this may be represented as

dp

dz’
where p, k are viscosity and permeability with p being the pressure of the
fluid in the porous medium. Despite its apparent simplicity, equation (1.14)
has been very successful in providing a theoretical description of flow in
porous media.

Equation (1.14) is generalized to three spatial dimensions and we allow
for external forces (such as gravity). Thus, if we denote the velocity field in
the porous medium by v, where v = (u,v,w), and denote the body force
by f, we have a three-dimensional version of equation (1.14) which takes
form

= (1.14)

- faaf Bt o (1.15)
where p is the density of the fluid, cf. (Joseph, 1976a). Equation (1.15)
describes flow of a fluid in a saturated porous medium, provided the flow
rate is sufficiently low. Throughout this book we make extensive use of
equation (1.15), often coupled to other equations, for the temperature, or
salt concentration, for example.

If the fluid in the porous medium is incompressible then we must couple
equation (1.15) with the incompressibility condition

61)1-
5951-

= 0. (1.16)
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Derivations of Darcy’s law based on various assumptions may be found
in many places in the literature, cf. (Nield and Bejan, 2006), section 1.4.
Very interesting accounts based on homogenization and on asymptotic
expansions are provided by (Firdaouss et al., 1997) and by (Giorgi, 1997),
respectively, see also (Whitaker, 1986). In this book we are concerned with
uses of Darcy’s law and related models. The history of porous media model
development may be found in (de Boer, 1999).

1.2.1 The Porous Medium Equation

There is an equation which frequently appears in the mathematical anal-
ysis literature known as the porous medium equation, cf. (Alikakos and
Rostamian, 1981), (Aronson and Peletier, 1981), (Di Benedetto, 1983),
(Aronson and Caffarelli, 1983), (Flavin and Rionero, 1995). If the fluid
is compressible, i.e. equation (1.16) does not hold, then the density instead
satisfies the equation

Op 0 B
2t | oz, -(pvi) = 0. (1.17)

If we couple this equation to equation (1.15) with f; = 0, then since p is a
function of p,

k dp
wox;

(1.18)

V; = —

Substitute in equation (1.17) for v; and we obtain the equation

ap k 8(8}9):0

E B ; 8.%‘,‘ p@xi

or

dp k 6( ,()8;)):0.

aiﬁaxi PP p@xi

Let ®(p) be a potential (integral) for the function (kpp'/u)(9p/0x;), i.e
0P _a(p dp _ kpp'(p) 9p
Ox; ox;  p Oz’
and then the last equation may be rewritten as
Op
ot
Equation (1.19) is that equation often referred to as the porous medium
equation.
Some of the very interesting early articles on the porous medium equa-
tion are those of (Alikakos and Rostamian, 1981), (Aronson and Peletier,

1981), (Di Benedetto, 1983), (Aronson and Caffarelli, 1983), and a recent
very interesting article dealing with a novel application of the porous

— A®(p) = 0. (1.19)



12 1. Introduction

medium equation to image contour enhancement in image processing is
by (Barenblatt and Vazquez, 2004). Further interesting pointwise stabil-
ity results and finite time blow-up results for a solution to equations like
(1.19) may be found in (Flavin and Rionero, 1998; Flavin and Rionero,
2003), (Flavin, 2006), for various choices of nonlinear function ®. The
work of (Rionero and Torcicollo, 2000) studies continuous dependence in a
weighted L? norm for a similar problem and (Rionero, 2001) contains some
interesting asymptotic results.

1.3 The Forchheimer model

If the flow rate exceeds a certain value then it is believed that the linear
relationship of (1.14) or (1.15) will be inadequate to describe the velocity
field accurately. (Forchheimer, 1901) (see also (Dupuit, 1863)) proposed
modifying the linear velocity / pressure gradient law and replacing it with
a nonlinear one. According to (Firdaouss et al., 1997), (Forchheimer, 1901)
proposes replacing the left hand side of equation (1.14) by one of three
formulae,

a = au + bu?, o =mu”, a = au + bu?® + cu®,

where « denotes the left hand side of equation (1.14). In this book we pay
particular attention to the first of these. The generalization of equation
(1.15) which is consistent with this results in the Forchheimer model

- —V; — b‘V|Ui + pf7 (120)

For incompressible flow we couple this with equation (1.16).

Rigorous justifications of equation (1.20) and generalizations may be
found in the papers of (Whitaker, 1996), (Firdaouss et al., 1997), (Giorgi,
1997), (Bennethum and Giorgi, 1997).

1.4 The Brinkman model

If the porosity, ¢, of the porous medium is close to 1, i.e. the solid skeleton
occupies little of the total volume, or if the porous medium is adjacent to
a solid wall, then there is a belief that neither of the models of sections
1.2 nor 1.3 will prove sufficient. Indeed, when ¢ ~ 1, one might expect the
higher derivatives of the Laplacian in the Navier-Stokes equations to play
a role. In fact, there is evidence that equation (1.15) should be replaced by
the following

op i
. ) - 1.21
= o5,k v; + AAv; + pfi ( )
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Equation (1.21) is usually associated with (Brinkman, 1947) and this equa-
tion is discussed in some detail by (Nield and Bejan, 2006), section 1.5.3.
The coefficient A is usually referred to as an equivalent viscosity.

Throughout this book we make an investigation into properties of the
solution to the Darcy model, (1.15) together with (1.16), the Forchheimer
model, (1.20) together with (1.16), or the Brinkman model, (1.21) together
with (1.16).

1.5 Anisotropic Darcy model

The models discussed in sections 1.2, 1.3, 1.4 are frequently very useful
when dealing with the flow in a porous medium when the situation is
isotropic, i.e. the response is the same in all directions. However, many
porous media exhibit strongly anisotropic characteristics. For example,
wood behaves very differently along the grain to the way it does across the
grain. Rock strata is another example of highly anisotropic porous media.
When one is interested in modelling flow in anisotropic porous media, then
we should modify each of the models in sections 1.2, 1.3, 1.4, accordingly.

In this section we indicate how we may modify the model in section 1.2.
Anisotropic modifications for the other models follow in a similar manner.

Typically the permeability, i.e. the ease with which the fluid flows, will
vary if the solid fraction of the porous medium displays a strong anisotropy.
To account for this we replace the permeability k in (1.15) by a tensor K;.
Thus, we may replace equation (1.15) by

Op

K ——
]axj

= —pv; + pKij; fj. (1.22)
If we introduce a generalized inverse tensor to Kj;, say M;;, then we may
recast equation (1.22) in a form not dissimilar to (1.15). To do this we
suppose

MK = I, ie. M=cK!
for ¢ > 0 a constant, and then equation (1.22) is equivalent to

p op
0= —EMijUj " on, + pfi- (1.23)

Equation (1.23) is to be coupled with equation (1.16). The precise form for
K depends on what the structure is of the underlying solid matrix in the
porous medium.

As a specific example we consider the case where the permeability in the
vertical direction is different from that in the horizontal directions. Then,
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for k‘;ﬁ ks, k, ks > 0,

E 0 0
K=1|0 k£ 0
0 0 ks
If we select ¢ = k3, we need
ks/k 0 0
M = 0 ks/k O
0 0 1

A porous convection problem with such a permeability is analysed by (Carr
and de Putter, 2003). A further example of application to thermal convec-
tion in a porous medium with transversely isotropic permeability at an
angle oblique to the vertical is given in (Straughan and Walker, 1996a), see
also (Straughan, 2004a), p. 338, and sections 4.1.3 and 4.2.6 of this book.
The permeability for this situation is not simply a diagonal matrix and this
severely complicates the analysis and numerical calculations.

1.6 Equations for other fields

1.6.1 Temperature

It is typical in flow through a porous medium that we may also wish to
determine the temperature at a point, or the concentration of a chemical,
say salt. A convenient derivation of the equation for these fields is given
by (Joseph, 1976a). We follow his derivation.

In a given (small) volume, ), containing the point x, we denote the solid
(porous matrix) part by s while f denotes the fluid. The individual fluid
and solid volumes within Q are denoted by Qf and €, respectively. The
“small” volume is such that a typical length scale is sufficiently larger than
the pore scale of the porous material, but the same length scale is much
smaller than the overall flow domain. ((Nield and Bejan, 2006), pp. 2,3,
refer to such a volume as a representative elementary volume.) The thermal
diffusivities are ks, £y, the densities are pon, o = s or f, ¢, is the specific
heat of the solid, and ¢,y denotes the specific heat at constant pressure of
the fluid. Then, let v; be the average velocity of the fluid at point x (the
seepage velocity) which appears in (1.15) (v; is the average of the real fluid
velocity over the whole of Q) Let also V;, defined by v; = ¢V, be the pore
average velocity (i.e. the fluid velocity averaged over ). For the separate
solid and fluid components we have for the temperature field, T,

or
(pOC)SE = kAT, (1.24)
or or
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We add (1 — ¢)(1.24) and ¢(1.25) to see that
oT

[(b(p()cp)f + (p(]C)S(]_ — ¢))] E

or
+ (pocy) s Vi — = [1s(1 = 8) + 1y ] AT.

Denote by M = (pocy) 1/ (poc)m where (poc)m = ¢(pocy)r + (poc)s(1 — @),
and by k = k,,/(pocp) r, where ky,, = £5(1—¢@)+ks¢. Then, equation (1.26)
may be rewritten

(1.26)

10T oT

e —— = RAT. 1.27

M Ot T+ 81;1- " ( )
Equation (1.27) is the equation we employ to govern the temperature field
in a porous medium. If we couple it with equations (1.15), (1.16), then we
must specify how temperature enters equation (1.15). This is usually done
via some equation of state for p(T), cf. section 4.1.

1.6.2 Salt field

If we have a fluid with a salt dissolved in it in a porous medium we may
use a similar procedure to derive an equation for the salt concentration,
C. Suppose the salt is not absorbed by the solid matrix. Then, in the fluid
part, the salt concentration, C, satisfies the differential equation

oC oC
ot Vigy, =heAC. (1.28)
Since V; = v;/¢, the equation governing C' is
oC oC
d)a + viail‘i = ¢k AC. (1.29)

If we were to non-dimensionalize with time, 7 = d? /M, velocity, U = x/d,
d being a length scale, then one may show the appropriate non-dimensional
form of (1.29) is

oC oC 1
Mop— +v;— = —AC. 1.30
¢ ot ‘Ozx; Le ( )
Here, Le = ¢k./x is a Lewis number.
We see that some care must be exercised to derive the correct coefficients
in a non-dimensional form of the equations governing non-isothermal flow
of a salt laden fluid in a porous medium.

1.7 Boundary conditions

For the Darcy model of section 1.2 or the Forchheimer model of section
1.3 we do not have derivatives present in the v; term. Thus, we need to



16 1. Introduction

prescribe the normal component of v; on the boundary, I', of a volume €2,
i.e. we prescribe v;n;, n; being the unit outward normal to I'. However,
when dealing with the Brinkman model of section 1.4 the presence of the
Awv; term means we need to prescribe v; on the whole of I' (assuming we are
dealing with no-slip boundary conditions; slip boundary conditions could
also be handled, cf. (Webber, 2007; Webber, 2006)). If the porous medium
borders a fluid then the correct form of boundary condition is a contentious
matter. This topic is treated in detail in chapter 6.

For the temperature field, T, we may prescribe T on I' if the temperature
is measurable there. If, on the other hand, we can measure the heat flux on
the boundary I, then since the heat flux q is usually given by ¢; = —sT;,
k > 0, we can prescribe ¢;n; on I'. In other words, we may prescribe 9T /dn
on I'. Perhaps a combination boundary condition may also be appropriate,
i.e. one of form

or
il T =
an + ’y a)

where a is a prescribed function. If radiation heating is the dominant effect,
e.g. a surface directly in sunlight, then ~y is likely to be small. If, however,
there is little radiant heating, it may be more appropriate to assign T on I'.
The combination boundary condition is between both extremes and may
hold for several real problems. Surface radiation may have a significant
effect on thermal convection and stability, see e.g. (Jaballah et al., 2007).

For a salt field, if there is zero flux of the salt out of the boundary, we
may assume 0C/On = 0 there. However, there are some instances where it
is possible to control the concentration field on T, ¢f. (Krishnamurti, 1997)
and in this instance we would have a boundary condition of form

C = Cg, x el

where C¢ is a known function.

1.8 Elastic materials with voids

1.8.1 Nunziato-Cowin theory

Another class of theories which may be thought of as describing certain
properties of porous media were derived by (Nunziato and Cowin, 1979).
The key idea is to suppose there is an elastic body which has a distribution
of voids throughout. The voids are gaps full of air, water, or some other
fluid. This theory provides equations for the displacement of the elastic
matrix of the porous medium and the void fraction occupied by the fluid.
This is thus very different from the equations considered thus far in the
introduction where we are interested in determining the velocity field for
the fluid in the porous medium. Nevertheless, we believe the voids theory
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has a large potential, especially in wave propagation problems. We do not
describe explicitly a voids theory at this point, although the equations are
derived in sections 7.2.2 and 7.2.3 of chapter 7, where they are analysed in
connection with acceleration wave propagation.

The theory of an elastic body containing voids essentially generalizes
the classical theory of nonlinear elasticity by adding a function v(X,t) to
describe the void fraction within the body. Here X denotes a point in the
reference configuration of the body. Thus, in addition to the momentum
equation for the motion x; = x;(X, t) as time evolves, one needs to prescribe
an evolution equation for the void fraction v. For a non-isothermal situation
one also needs an energy balance law which effectively serves to determine
the temperature field T'(X, t). The original theory is due to (Nunziato and
Cowin, 1979) and the temperature field development was largely due to D.
Tesan, see details in chapter 1 of (Iesan, 2004). This theory has much in
common with the continuum theory for granular materials, cf. (Massoudi,
2005; Massoudi, 2006a; Massoudi, 2006b).

In this book we also consider temperature field development in a voids
theory firstly by adding the time derivative of temperature as a consti-
tutive variable, cf. (Ciarletta and Straughan, 2007b) and section 7.3 of
this book. We then add temperature effects via the (Green and Naghdi,
1991) thermal displacement variable (X, t) fo (X, s)ds. This theory is
due to (De Cicco and Diaco, 2002) and acceleratlon waves are considered
by (Ciarletta et al., 2007), see also section 7.4 of this book. We also include
the temperature field via a (Green and Naghdi, 1991; Green and Naghdi,
1992) type III theory development in section 7.5. We have not seen this
development before.

1.8.2  Microstretch theory

(Eringen, 1990; Eringen, 2004b) develops a voids theory which has a richer
structure than the (Nunziato and Cowin, 1979) model. This is achieved by
incorporating an equation for the spin at each point of the body. Again, this
theory is likely to have rich application in wave propagation problems. We
describe this theory in connection with nonlinear wave motion in section
7.6.

In addition to the fields v, z;, T, the (Eringen, 1990; Eringen, 2004b)
microstretch theory adds a variable ¢; which is a microrotation vector.
(Iesan and Scalia, 2006) study nonlinear singular surfaces in this theory,
although we also address some new questions regarding singular surfaces
in section 7.6 of this book.

A detailed account of many properties of elastic bodies containing voids
may also be found in the book by (Iesan, 2004), chapters 1 to 3.
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1.9 Mixture theories

The theories of sections 1.2 — 1.5 account for the velocity field and pres-
sure of the fluid in a saturated porous material. They do not allow one
to account for dynamic modelling of the deformation of the solid porous
matrix. The theory of voids mentioned in section 1.8 allows us to calculate
the dynamic behaviour of the elastic matrix and of the void fraction (fluid
fraction). However, it does not allow us to specify the constitutive proper-
ties of the fluid filling the voids, nor does it allow us to calculate the fluid
velocity field. In order to have a complete theory in which we may determine
both the dynamic behaviour of the elastic matrix and of the fluid filling the
matrix we need a more complete (and inevitably more complicated) theory.
One such avenue open to us is to employ a continuum mixture theory of
an elastic solid and an appropriate fluid, for example, a Newtonian fluid.
By assuming each point of the body is simultaneously occupied by a fluid
and a solid, one can produce a suitable continuum theory. The literature
is full of such theories, which one may refer to as poroelasticity, and we
do not attempt to review them all. The origins of the theory of poroelas-
ticity are normally attributed to Terzaghi in 1923 and the classical linear
equations are usually associated with Biot in 1941 (see e.g. (Lewis and
Schrefler, 1998) or (Senjuntichai and Rajapakse, 1995)). Several mixture
theory approaches, particularly those useful for numerical and engineering
applications are discussed at length in the book of (Lewis and Schrefler,
1998), and in the articles of (Biot, 1956a; Biot, 1956b), (Hassanizadeh and
Gray, 1990; Hassanizadeh and Gray, 1993), (de Boer et al., 1993), (Jiang
and Rajapakse, 1994), (Zhou et al., 1998), (dell'Isola and Hutter, 1998;
dell’Isola and Hutter, 1999), (Albers, 2003), (Albers and Wilmansky, 2005),
(Weinstein and Bennethum, 2006), where many other relevant references
are quoted.

Of the many available mixture theories which lead to a theoretical
description of the behaviour of a porous medium, we choose to give a
brief exposition of two. One is that developed by (Eringen, 1994; Eringen,
2004a). This leads to a concise nonlinear theory. The other is due to (Bowen,
1982). The latter is chosen because it allows for a variable porosity treat-
ment through an internal variable approach. In fact, both theories are used
in this book. Eringen’s theory is employed in section 8.1.2 to derive the
Jordan - Darcy equations which allow for a description of acoustic waves in
a porous medium. The theory of Bowen is used in section 6.8 to study the
effect of variable porosity on the transmission and reflection of an acoustic
wave at the sea bed.

1.9.1 Eringen’s theory

We do describe a theory of mixtures derived by (Eringen, 1994; Eringen,
2004a). To do this we need some general notation appropriate to the con-
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tinuum theory of mixtures. (Eringen, 1994) develops his theory for a three
component mixture of a fluid, a gas, and an elastic solid. These constituents
are denoted respectively by f, g, s. We suppose that each constituent occu-
pies a continuous body in three - dimensions. Each body is assigned to a
fixed reference configuration. The motion of each point in the constituent
body satisfies a mapping

x‘?‘:x?(Xf{,t), a:fagvsa

K3

where X4 and z; refer to the positions in a reference configuration and
a current configuration, respectively. At the point z$* at time ¢, each con-
stituent is present. The velocity and acceleration of each constituent are
represented by

o
0xs

ot

2, .0

a //q_azi

4 T 2 a
ot? Ixg

a _ I .«
P =L

(% )
X3

A material derivative of a function ¥ (z%,t) may be defined following the
motion of the ath constituent, by

_o
- Otlxg Ot

1o OV

’
woz (x;l,t) + l’j 89531

(1) -

In what follows the ' or ” notion refers to the first or second material

derivative following the motion of a particular constituent. Each constituent
has a mass density p* (o = f,g,s) and then the mixture density, p(z;,t),
and mixture velocity, v;(x;,t), are given by

p(i,t) = p + p? + p*,
1
iy, t) = b = S(pTo] + 0?4 7).

A superposed dot denotes the material time derivative, i.e.

-0 0
0= Do)+ v (w50,

The gradient of deformation of X4 may be defined for each constituent as
oz
Fiy = 104 )
0X9
Eringen’s theory is based on the equations of conservation of mass for
each constituent, i.e.

a=fg,s.

' O o0y
% 0 g0y
0+ 2 () =0, (1.33)

o o
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although equation (1.33) may be written in the perhaps more convenient
form

P |det( zA)l - p07 (134)

where p§ denotes the solid density in the reference configuration. (In fact,
equations (1.31) and (1.32) may also be written in a form similar to (1.34).
However, the fluid components frequently are best solved from equations
(1.31) and (1.32).)
The balance of momentum equations have form
o el
i
81,] K3 K3
9.
9/pd = 2 9b) — p? | 1.36
P = gy, TP (1.36)
ots.

P = a;jersbs o (1.37)

o]

where tfcj, tf],tfj are the stress tensors, bZ ,b7, b3 are the body force terms,

and pi ,pi,p$ are the momentum supplies (the interaction forces). In addi-
tion there are balance of moment of momentum equations, (Eringen, 1994),
equation (2.16). (We do not specifically use these here.)

(Eringen, 1994; Eringen, 2004a) writes separate energy balance laws for
each constituent. However, since he subsequently assumes a common tem-
perature, 0, for each constituent, it is sufficient to work with a single energy
balance law, and this is

8(12 a, o Q&
- Z(tm Ui 5 +D; v, ) ph = 07 (138)

pe— 6.131

where the )" is over a = f, g and s, and where € is the internal energy, ¢;
is the heat flux vector, and h is the external supply of energy.

Eringen’s theory is developed in terms of a Helmholtz free energy func-
tion ¢ = € — nd, n being the entropy. The constitutive theory of (Eringen,
1994) is such that

w7777qiat%amiaj7p?7 a:f7gasa
depend on the independent variables

0,09, 07 F24,0,0,;,d wl ol 09 0 (1.39)

la 1_77 7]7 7717 ()
where ¢, and m{; now denote the symmetrlc and skew-symmetric parts

of the stress tensors, a = f, g, s, and df;, w;, are the symmetric and skew-

symmetric parts of the fluid velocity gradlent vlfj, ie. dlfj = (vzf,j + v]{i)/Z,
wf; = (vzf’j — vj,i)/2. This constitutive theory is thus appropriate for a
mixture of a viscous fluid, an inviscid fluid (gas), and an elastic solid.
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By employing a suitable entropy inequality, (Eringen, 1994; Eringen,
2004a) reduces his constitutive theory. He splits the independent variables
into the first four in the list (1.39), with the remainder representing a
dissipative part. In fact, he shows that

1/1 = w(gvpgvpfa CKL), (140)
where
ox; Ox;
Cxp = ——2
KL= 9X;, 0x;5

and introduces a dissipation function ® with

(I):(I)(Ilv"'7Igvé;evpgvpf’CKL), a:fvga

where I3,...,I¢ are the following invariants
I = (d})?, =dldl,, I3=10,0,/0%,
i =@l —vf)(vz‘ —vf), I =1§ = @] —up)(f — ),
139 = (0 — o) (o — ),

=@ —v)0,/0, If = —v)0,:/0.

The governing equations are then (1.31) — (1.33), (1.35) — (1.37) and
(1.38), with the constitutive equations derived by Eringen having form
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p; = —pl —p!.

Once the functions ¥ and ® are prescribed, we then have a consistent theory
which can, in principle, be solved. I am unaware of any specific problems
which have been solved using the fully nonlinear theory, equations (1.31) —
(1.33), (1.35) — (1.37), (1.38), and (1.41), but this would be a very useful
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avenue to pursue, especially if a good choice of ¥ and ® were made, based
on sound physical principles.

To make progress, (Eringen, 1994) considers a theory in which ¢ is
quadratic in appropriate variables, and then develops a linearized set of
governing equations for the mixture.

We record the linearized equations for an isothermal, isotropic mix-
ture, linearized about reference densities pg .00, P In these equations g
a = f,g,s, denote the displacements from a point x*. The three sets of
equations become
f s
J,Ji JhJt
= &99(af —af) — €97 (i — ) + pfby,

R P gfu;ﬂ _ ggf(azg — )

7,31
— e —ag) + (N + )il + potl; + ol

pii! = — o9 j; — 09wl . — o%u

faf _ g
Pot; = — Ufguj,ji

piity = = o%uf i — o ul s+ (N ) i +

+ (&9 + €09) (@ — ) + (& + )il — i) + pihs

where the coefficients are constants satisfying inequalities given
by (Eringen, 1994). The linear equations governing the behaviour of a
fluid and a solid, or a gas and a solid, are also given by (Eringen, 1994),
and these are easily deduced from the above system of equations. Various
decay and related properties of solutions to these equations are studied
by (Quintanilla, 2002d; Quintanilla, 2002a; Quintanilla, 2002¢; Quintanilla,
2003; Quintanilla, 2004) and by (Gales, 2003).

(Eringen, 1994) also considers the passage from his theory to classical
diffusion theories. From the equations for plf and the fluid momentum equa-
tion (1.35) he shows that if one neglects the inertia coefficient in (1.35),
then one deduces

’Uf . 1(_67&'}(

If the elastic part of the mixture (the solid matrix) is fixed and the
temperature is constant, then (1.42) reduces to
1 on’ _ ibf ]

3 Gxi 3"

+ ] =90, (1.42)

(1.43)

Equation (1.43) is just Darcy’s law, which has then been deduced
by (Eringen, 1994) from his mixture theory.

1.9.2 Bowen’s theory

An interesting development of mixture theory to porous media is due
to (Bowen, 1982). He is interested in a mixture in which the constituents
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are not necessarily miscible and he employs what is effectively an internal
variable theory to achieve this.

The governing equations of (Bowen, 1982) are (1.31) — (1.33), (1.35) —
(1.37), and (1.38), (although his notation is different). However, his theory
is different from that of (Eringen, 1994), one of the reasons being that he
essentially develops a variable porosity mixture theory by employing an
internal variable theory. While (Bowen, 1982) considers a mixture com-
posed of a solid plus N — 1 fluids, we restrict attention to an elastic solid,
constituent denoted by s, with two fluids denoted by sub or superscripts 2
and 3.

Let ps, p2, p3 denote the actual densities of the solid and fluid constituents
before mixing. The volume fractions ¢s, ¢2, ¢3 are introduced as

(bS:&) ¢2:?a ¢3:@ (144)
Ps P2 P3
Due to volume additivity,

bs + P2+ 3 =1. (1.45)

(Bowen, 1982) argues that by including dependence on ¢, @2, ¢ in the
constitutive theory one may account for a difference between mixture vol-
umes and constituent volumes. Thus, by incorporating ¢, o = s, 2, 3, into
the constitutive theory he argues that the volume fractions will have an
affect on the mixture response.

(Bowen, 1982) introduces another class of free energies by the definitions

Vo =p"a, a=s23

His constitutive theory involves supposing ¥, 7, depend on the indepen-
dent variables

07C:ZlBapa7¢a7 a:2a3a

while the interaction forces p$*, the heat flux, and the stress tensors depend
on the variables

_ s s «a « a
L= aag,AchB7CAB,Kvp 7¢a7p,Aa¢a,A7vi )

where a = 2,3, and L stands for the list of independent variables.

Since ¢, are also included as independent variables, these quantities
require a further set of equations for their determination. Due to equation
(1.45) one only needs two equations. (Bowen, 1982) supposes ¢o, ¢3 satisfy
rate-like equations of form

G2 =w(L),  ¢3=uws(L), (1.46)

where ws,ws are functional forms which would need to be given to make
the theory determinate. Equations (1.46) are typical of those which govern
internal variables in continuum mechanics. Hence, the notion that Bowen’s
theory is an internal variable one.
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Making use of thermodynamic arguments, (Bowen, 1982) reduces his
constitutive equations. He defines the free energy function ¥; as

Uy =V, + Uy + V3.

In addition to equations (1.31) — (1.33), and equations (1.46), (Bowen,
1982) shows the momentum balance equations reduce to

ov
pa/? = *02/{21' - 02¢727; + 892 0.+ [+ 00, (1.47)
. ov
P} = —papily — o300 + 50 0+ f7 + %] (1.48)
and
Pt = p2//x2 3" 3 + T]IH + pb; . (1.49)
Here iji is defined by
5 OV ov
! 2 3 3
T), = W10;; + 2F}, 805 Fp;— 8p2 dij —p 905 dij

and f is the interaction force p§* with added contributions involving the
derivatives of the functions W, specifically

ov, o 0¥,
[ =pi — papf + a7 P+ 3 P’
+(F 0T 880\115 Cip,x +0ad5 + 3¢52 ¢2 8¢3
The functions p,, and ¢ are given by
oV ov;
,uoz:apaa Ua:—a¢a~

In addition, (Bowen, 1982) writes his energy equation in terms of ¥,, the

heat flux, the functions f{*, and the functions ws,ws, so that

. 0 8\I/a ! a . o 8m1
9{Pﬂaxl{; 90 ("x} l’z)}} = - oz, + o2wa + o3W3

+pr —vifE =P f3, (1.50)
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p 00’
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Thus, once the functions Wy, Wy, U3 are prescribed, together with the
functional forms for ws, w3, one may fully determine the nonlinear governing
partial differential equations, given the interaction forces and heat flux. The
fully nonlinear system of equations is then comprised of equations (1.31) —
(1.33), (1.46) — (1.49), and (1.50). This is a very interesting mixture theory.
I am unaware of any solutions or analysis of the fully nonlinear equations.
(Bowen, 1982) further reduces his theory by assuming linear dependence in
the dissipation terms and by assuming the body has a centre of symmetry.
He then derives equations when the solid remains fixed and indicates how
other porous media models may be derived from his equations. In addition
he then develops from the complete theory a set of equations for linear
poroelasticity and applies these to wave propagation problems. Further use
of the (Bowen, 1982) theory to wave reflection-refraction at the sea bed is
described in section 6.8 of this book.

While the majority of the work in this book centres on the more tractable
theories of porous media outlined in sections 1.2 — 1.8 we do employ the
Eringen mixture theory and that of Bowen in sections 8.1.2 and 6.8. These
sections investigate acoustic waves in a porous medium and at the sea bed,
respectively. Future work involving such theories as those of sections 1.9.1,
1.9.2, will undoubtedly prove rewarding, especially if solutions to problems
can be found employing the fully nonlinear equations.



2
Structural Stability

2.1 Structural stability, Darcy model

Structural stability is the study of stability of the model itself. The clas-
sical definition of stability involves continuous dependence of the solution
on changes in the initial data, cf. section 1.1.2. However, it is increasingly
being realised that continuous dependence on changes in the coefficients,
in the model, in boundary data, or even in the partial differential equa-
tions themselves, is very important. This aspect of continuous dependence,
or stability, is what we refer to as structural stability. (Hirsch and Smale,
1974) were prominent in introducing the ideas of structural stability. In
chapter 16 of their book (Hirsch and Smale, 1974) ask, ... “What effect
does changing the differential equation itself have on the solution? ... This
is the problem of structural stability.” The book of (Hirsch and Smale, 1974)
gives an authoritative account of structural stability in an ordinary differ-
ential equation context. Structural stability is also emphasized in the books
by (Bellomo and Preziosi, 1995), (Doering and Gibbon, 1995), (Drazin and
Reid, 1981), and (Flavin and Rionero, 1995), although the topic of porous
media is not specifically addressed in the context of structural stability in
these works. In this chapter we focus on examples of structural stability in
the context of the equations of porous media. It is extremely important,
because if a small change in the equations, or a coeflicient in an equation,
causes a major change in the solution it may well say something about how
accurate the model is as a vehicle to describe flow in porous media.

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_2, (© Springer Science+Business Media, LLC 2008
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Early articles dealing with structural stability questions in porous flows
are those of (Ames and Payne, 1994), (Franchi and Straughan, 1993a;
Franchi and Straughan, 1996), and (Payne and Straughan, 1996) investi-
gates in some detail the continuous dependence of the solution on changes
in the initial-time geometry. We do not describe the work of (Payne and
Straughan, 1999a), but this paper establishes continuous dependence on
the coefficients of Forchheimer and of Brinkman, and also investigates how
the solution to the Brinkman equations converges to that of the Darcy
equations as the Brinkman coefficient tends to zero. We focus on examples
which illustrate various different effects, and the sections on continuous
dependence on the Dufour, Krishnamurti, and Vadasz coefficients are new.

We commence with a result of (Payne and Straughan, 1998b) which
establishes continuous dependence on the cooling coefficient for Newton’s
law of cooling in a Darcy porous material. (Franchi and Straughan, 1996)
proved a similar result for a Brinkman porous material, but their method
is inadequate to deal with the less dissipative Darcy system. (Payne and
Straughan, 1998b) were able to prove a priori continuous dependence in
three space dimensional problems without having to restrict the size of the
time interval or the size of the initial data. In contrast, when one consid-
ers the Navier-Stokes equations, such a restriction is evidently necessary,
(Ames and Payne, 1997)

We do not consider in this chapter structural stability questions for the
porous medium equation model based on a distribution of voids in an elastic
body, see section 7.2. However, this topic is investigated in (Chirita et al.,
2006). (Chirita and Ciarletta, 2008) develop the structural stability analysis
further by including temperature effects in the model.

A class of nonlinear models which possess properties not dissimilar to
those of the model in section 2.1.1 are those studied by (Payne and
Straughan, 1999c). These writers investigated continuous dependence on
the spatial geometry for a Stokes’ flow system when the nonlinearity in
the temperature equation was regarded as important. This class of Stokes’
flow is called a nonlinear Stokes’ problem by (Duka et al., 2007). The
paper by (Duka et al., 2007) derives interesting bounds for a solution to a
nonlinear Stokes’ system for thermal convection in a horizontal annulus.

2.1.1 Newton’s law of cooling

The Darcy equations for non-isothermal flow in a porous medium are as in
chapter 1, sections 1.2, 1.6.1, namely,

dp
i _ (2.2)

8:61- ’
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or , or
ot Z@xi

where v;, T, p and g; are the velocity, temperature, pressure and the gravity
vector. The density p in equation (1.15) has been assumed linear in 7" with
the body force f; = g;, the constant part of the body force being absorbed in
the pressure term. In this section equations (2.1) — (2.3) hold on a bounded
spatial domain € with boundary I', for positive time. On the boundary I"
we suppose v; and T satisfy the conditions

vin; =0, and or = —k(T — Ta(x,t)) , (2.4)

on

where k(> 0) is the cooling coefficient, Ty (x,t) is the temperature outside
of the porous body at the boundary, n; is the outward unit normal to T,
and 9/0n denotes the outward normal derivative. The initial condition is

= AT, (2.3)

T(Xa t) = TO(X)v (25)

for Ty given.

To investigate continuous dependence on k we let (v;, T, p) be a solution
to (2.1) — (2.5) with a cooling coefficient k2, and we let (u;, S, ¢) be another
soultion to (2.1) — (2.5) for the same T, and initial data, but for a different
cooling coefficient x1. We wish to derive an a priori estimate for a measure
of T — S and v; — u; in terms of the difference ko — k1. To this end let
w;, 0, m and k be the difference variables

w;, =v;—u;, 0=T-85 7wT=p—q, K=FK—K1, (2.6)

and then from (2.1) — (2.5) we see that (w;,d,7) satisfies the partial
differential equations

or

w oz, T9 (2.7)
awi
= 2.
o =0, (28)
00 00 oT
The boundary and initial conditions are
00
njw; = 0, = —k10 — k(T — T,), on T x [0,7], (2.10)
0(x,0) =0, ze€Q, (2.11)

where 7 < oo is an arbitrary (but preassigned) time.
We assume, without loss of generality, that

g < 1. (2.12)
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To establish continuous dependence we multiply (2.7) by w; and integrate
over ), and using the Cauchy - Schwarz inequality, one finds
Iwl* = gi(0,w:) < [|0]]]|wl.
and so
[wll < [16]]- (2.13)
Next, multiply (2.9) by 6 and integrate over 2 to derive

2dt

Next, employ the arithmetic-geometric mean inequality to see that

—nj{oTl dA<—y{92dA+—f(T1 T,)%dA, (2.15)

L2 = /wiTQidx— ||V9||2—51]£92d14—m7{9(T—Ta)dA. (2.14)
Q T T

2

for o > 0 arbitrary. We select o = 1/2k1, and then use (2.15) in (2.14). In
this manner we derive

2
2 < [ w0, de — || VO "—7{T—T 2dA. 2.1
3 l0F < [ wio.do =90 + 1= § (0 7,7 (2.16)

2.1.2 A priori bound for T

To proceed we require an a priori bound for |T'|. We establish such a bound
for a function T satisfying (2.2) and (2.3), following (Payne and Straughan,
1998b). We simply use T, v; and k, rather than 7', v; and xo. Multiply (2.3)
by TP~ for p > 1 (we assume the temperature is scaled to be non-negative).
Thus,

d

dt Jo

With the aid of Young’s inequality we have

TPdx = —p(p — 1)/ TP2|\VT|*dx — pr T°P~YT —T,)dA.
Q r

—1\r-1
kpTP T, </ipr+/<;T”( ) .
p

Employing this in the previous inequality allows us to show that

d _ p—1\p-1
— | TPdz < —p(p—1) | TP2|VT|?d %TpdA.
& [ 1rin <o) [ EeTPa e n(P2)T 1

This inequality is integrated after discarding the first term on the right, to

deduce
l/p p 1
[/ Tpdx] < [/ TVdx + /@ / ds?{TpdA} . (2.17)
Q
sup |T| < Ty, (2.18)
Q

Now, let p — oo in (2.17) to see that
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where the constant T, is given by

T,, = max {sup |To|, sup |Ta|} .
Q I'x[0,7]

Equipped with the estimate (2.18) for 7' (maximum principle), we bound
the first term on the right of (2.16),

/ w;T0 ydx < Ty [|w| || VO,
Q

<Tnloll Ve,

where (2.13) has been used, and then after further use of the arithmetic-
geometric mean inequality,

T2
/wiTH,idmg o] + V6. (2.19)
Q
Upon utilizing (2.19) in (2.16) we find
d o Toyoo 2
e < Im ]
o) < T oy + ane, (220)
where the function A is defined by
1
Alt) = — ¢ (T, — T,)*dA.
()= 3 § (T~ 1T)

In deriving (2.20), bound (2.18) has been extended to the boundary by
continuity. Inequality (2.20) may be integrated by an integrating factor
method to see that

16®)]1* < R(t)x?, (2.21)
where R is defined as

! 1

R(t) = / As)exp [ STE (L = 5)|ds.

0 2
The bound (2.21) is our continuous dependence estimate for . Now, from
(2.13) we also find

[w(t)|* < R(t)x?, (2.22)

which establishes continuous dependence of v; on the cooling coefficient.
Continuous dependence on the cooling coefficient  is established, since
R(t) is a priori because it only depends on data and the geometry of .

2.2 Structural stability, Forchheimer model
In this section we describe work of (Franchi and Straughan, 2003) who

consider the isothermal Forchheimer equations with quadratic and cubic
terms, namely
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Ou; s

atl = —au; — b|u|u1 — c|u|2uz- 7])11'7 67,’1}2 = 0, (223)
where u; is the average fluid velocity in the porous medium, a is the Darcy
coefficient (viscosity divided by permeability), b and ¢ are the Forchheimer

coefficients, and p is the pressure.

2.2.1 Continuous dependence on b

We commence with a study of continuous dependence on the coefficient b.
Therefore let u; and v; solve the following boundary initial value problems
for different Forchheimer coefficients b; and by, but for the same second
Forchheimer coefficient ¢,

Ou; ou
81? = —au; — bi[ulu; — clu*u; — p, 87;: =0, in Qx {t >0},
niu; =0, on I' x {t > 0}, (2.24)
ui(x,0) = fi(z), xe€qQ,
ov; ov; .
8; = —av; — b2|V|'Ui - C|v‘21)i — Qi ax: =0, in O % {t > 0}7
(2.25)

n;v; = 0, on I' x {t > 0},
vi(x,0) = fi(z), x e
In these problems (2 is a bounded domain in R? with boundary T, n; is the

unit outward normal to I', and f; is the given initial data.
The difference variables w;, 7, b are defined by

w; =u; —v;, T™=p—gq, b=0by— bs. (2.26)
By subtraction we see that w; satisfies the boundary initial value problem
dw;
8“; = —aw; — (b1|u|ul — b2|V|’U¢) — c(|u|2ui — ‘V|2’UZ’) — 7T,i7
Ow; .
0z, 0, inQx{t>0}, (2.27)

n;w; = 0, on ' x {t > 0},
w;(x,0) =0, x € Q.
The first step involves rearranging the b; and by terms as

b ;
bilulu; — be|v|v; = §(|U|U¢ + [v]vi) + b(Julu; — [vl|v;), (2.28)

where b = (b + by)/2, and observing (Payne and Straughan, 1999a) show
that

(Jufuc — vloywi = 3 (ful + [vlywsw + 5 (] = [v)? (] + ). (2:29)
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Next, multiply (2.27); by w; and integrate over Q, to find with the aid of
(2.28) and (2.29),

4L

b
4w =—ﬂWW—§AﬂmWW+WMWﬂw

b
- */(\u\+|v|)wiwid$
2 Ja

— 5 [ (= Wl + v

- c/ (|ul?u; — |v|*vs)wda. (2.30)
Q
(Franchi and Straughan, 2003) show that
2 2 Lo Lo
(u i = |v[Foi)wi = Sluf*(u; —vi +vi)wi = S |v[ oiw;
Lo Lo
+ §|u| u;w; + §\v| w;(u; — v; — u;)

1
5 ([l + vwiw; + 5 (ui + v wi(juf* = [v[?)

1 1
= 5(\11\2 + [V wiw; + §(|11|2 — V)2 (2.31)

This expression is employed in (2.30) to obtain
d1

b
G < —alwl? = 5 [ (fufuws + vlon)ds

b c
- = / (Ju] + |v)wyw;dx — = / (Jul?* + v )wywsdz. (2.32)
2 Ja 2 Ja

We suppose ¢ > 0. The case where ¢ = 0 is covered in (Franchi and
Straughan, 2003). We use the Cauchy-Schwarz and arithmetic-geometric
mean inequalities to see that

b b?
‘/(|U|Uz‘wi+|v’vi’wz‘) dx S*/(Uiﬂﬂrvivi)dx
2| Ja 8¢ Jo

(2.33)
+5 [l + vPywwda,
2 Jo
Now use this inequality in (2.32) and discard the b term to derive
d1 b?
Wl < —alwl? + o /Q(uiui + vgvi)d. (2.34)

From equations (2.24) and (2.25) one shows

Hu||2 < HszeXp(—Qat) and ||v||2 < ||fH2eXp(—2at). (2.35)
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These bounds are now used in (2.34) to arrive at

L2 + allwl? < Lexp(—2at)e]?
dt 2 ~ 4c *p ’

With the aid of an integrating factor and integration one sees that
2 _ 2 I
lw@®)||- <b 5e t exp(—2at). (2.36)
c

Inequality (2.36) establishes continuous dependence on b when ¢ > 0.

2.2.2  Continuous dependence on c

In this subsection we establish continuous dependence on the coefficient c.
Let now (u;,p) and (v;, ) solve the boundary initial value problems (2.24)
and (2.25) for the same b but with ¢; and ¢y different.

Define in this case

Wi =Uj =V, T=pP—(g, C=C—C2.

Then (w;, 7) satisfies the boundary initial value problem

ow;

atz = —aw; — b(|ulu; — |v|vs) — cr|ul?u; 4 co|v|*v; — T i

ow; .

9z, — 0, inQx {t> 0}, (2.37)

n;w; = 0, onI' x {t > 0},
w;(x,0) =0, x € Q.

(Franchi and Straughan, 2003) use the rearrangement

crlulu; — co|v|?v; = Z(Jul?wi + |v]?vi) + é(julPu; — [v[2v;), (2.38)

€
2
where é = (¢1 + ¢2)/2.

Now multiply (2.37); by w; and integrate over Q. We employ the
rearrangements (2.29), (2.38) and (2.31) and then show

1d b
5 w17 = =alwlP = 3 [ (ul + wiwide
Q
b
— 5 [l = WPl + e = [ (P, + oo

=5 [ Pwads = 5 [ (- v .
Q Q
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The two b terms and the & term involving (Jul? — |v|?)? are discarded to
derive

1d

mﬂWW+WwW<—§AWNWW+WWwwm

(2.39)

_ E/(|u|2+|v\2)wiwid9&.
2 Jo

Next, the Cauchy-Schwarz and arithmetic-geometric mean inequalities are
employed to see that

C C2
5 [ uPuws + vvwdds < [ (ult+ v}tz
@ @ (2.40)

c
+ = / (|u|® + |v|*)wiw;dz.
2 Jo

Upon use of (2.40) in (2.39) we see after integration,

||w||2+2a/ ||WH2dS< //\u\4+\v| dzds. (2.41)

The right hand side of (2.41) is estimated by multiplying (2.24) by u,,
(2.25) by v;, and integrating over  x (0,t) to show that

t
4 4 c1+cz) 9
ul® + |v|H)deds < | ——= | |If||*.
it itaeas < (552 ) el

Upon using this inequality in (2.41) one finds
i+ 2a [ i < I o (2.42)
0 - 40162

Inequality (2.42) establishes continuous dependence on ¢. A further bound
for w; may be obtained from (2.42) with the use of an integrating factor,

this is
lIE> “2aty 2
|| [2ds < (I—e "¢

~ 8acico

2.2.8 FEnergy bounds

Interesting upper and lower bounds for ||ul|| are obtained by (Franchi and
Straughan, 2003) who follow the method of (Payne and Straughan, 1999a).
To derive these estimates we suppose u; is a solution to (2.24) with b;
replaced by b, so u; satisfies the boundary initial value problem

0 i 0 7 .
5; = —au; — bluju; — cjul*u; — 4, - 0, in Q x {t > 0},

ox;
nju; = 0, on T x {t > 0},
UZ(J?,O):f(ﬂ?), z €L

(2.43)
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Multiply (2.43) by u; and integrate over € to find

1d
14 = —afju)? - b/ af*dz —c/ fulda. (2.44)
We first derive a lower bound for |[ul|, and set ®(t) = ||u(t)||?>. From (2.44)
a® 2 3 4
— = —2aljul|*=2b | |u|’dx —2c¢ | |u|*dx. (2.45)
Define the function x by
4
x(t) = —2a|lul|* - fb/ lu|da — c/ lu|*dz, (2.46)
3 Ja Q
and observe that x < 0. From (2.46) and (2.45) d®/dt < x, and then
dx 9 dd\2 dd
A _ ) > [(22) > (=22 ) (=), )
o = P > (F) = (-5) (0. @47)

Hence, (dx/dt)/x < (d®/dt)/®, which after integration and rearrangement
yields
—x(0
—x(t) < ®(t) {”’gﬁﬁ (2.48)

We may now show 2y < d®/dt < x, and so with the aid of (2.48) we
deduce

1d® x(0)
5@2)(()2 q)(t)W-

After integration we obtain

()2 > ]2 exp [W} | (2.49)

From inequality (2.49) one sees that u; cannot vanish identically in a finite
time.
We may use the Cauchy-Schwarz inequality to show

4
_/ |u|4aggc§_M7
Q m

where m = m(Q) is the measure of 2. If this inequality is utilized in (2.45)
one may show

d 2
=l + 2a]jul” + = juf* < 0.

Now since u; cannot vanish in a finite time we divide by ||u/|* and solve

the resulting inequality for |Ju||~2. This leads to the upper bound
11>

P (e = 1) fam

lu()]* < (2.50)
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If we combine (2.50) and (2.49) we find the estimates for |[u(¢)||,
£
exp [(4a+8bfQ I£[3dz /312 + 2¢ [, |f|4dx/||f|2>t}

< Ju@®))?

2
§ I£1

. 2.51
= T oA (e — 1) fam (251

2.2.4  Brinkman-Forchheimer model

(Celebi et al., 2006) study structural stability for a version of the Brinkman-
Forchheimer equations, namely, they study the boundary - initial value
problem,

aaflii = yAu; — au; — blu|“u; — 7,
Ou; .
oz, = 0 m2x{t >0 (2.52)

u; =0, on ' x {t > 0},
u;i(z,0) = f(z), x € Q,

where v is a Brinkman coefficient and « € [1,2] is a constant.

(Celebi et al., 2006) establish existence and uniqueness of a solution
to (2.52), and show that there is a constant D, depending on f and the
coefficients in (2.52), such that

T\1ou 2
sw [Va@| <D [ |5 @[ a<D.
0<t<T o 1Ot
for any T' > 0. They also show that the solution u; depends continuously
on the Forchheimer coefficient b, and on the Brinkman coefficient . This
is an interesting paper and the proofs employ the Sobolev inequality in a
non-trivial manner.

2.3 Forchheimer model, non-zero boundary
conditions

(Payne et al., 1999) studied continuous dependence on changes in the vis-
cosity for a Forchheimer and a Brinkman model. The motivation of (Payne
et al., 1999) was to analyse mathematically a model for the process of
salinization, whereby salts are transported upwards in soils in dry regions.
A model for this was developed by (Gilman and Bear, 1996) and this model
has a strong viscosity - concentration dependence. The work of (Gilman and
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Bear, 1996) involves a nonlinear set of equations, and similar models are
studied in (Wooding et al., 1997a; Wooding et al., 1997b) and in (van Duijn
et al., 2002). (Payne et al., 1999) analyses the manner in which the velocity
and concentration depend on changes in the viscosity. The reason for the
need to study continuous dependence on the viscosity is that (Gilman and
Bear, 1996) point out that the viscosity dependence on concentration is 1.5
to 3 times greater than that of pure water. By comparison the variation in
density is only of order 0.15 to 0.30 times greater. Certainly such a strong
variation indicates that convective motion of salt in a porous medium ought
to take into account viscosity dependence on salt concentration.

The model based on Darcy’s law studied by (Payne et al., 1999) is now
presented. If we let u;,c and p denote the fields of velocity, concentra-
tion and pressure, the Forchheimer equations for flow in a porous medium
studied by (Payne et al., 1999) are

builul + (1 +y1¢)u; = —p,; + gic,

ox; (2.53)
Oc Oc
a + Ui% = AC,

where v and b are positive constants, g;(x) is a gravity field which we
again assume satisfies

gl <1 (2.54)

Equations (2.53) hold on the region Q x (0,7) for 2 a bounded domain in
R3 and for some time 7, 0 < 7 < oo. The viscosity variation is represented
by the term 14;c¢, i.e. we allow a linear variation in ¢ so that the viscosity u
has form p = p1(1+71¢). The g;c term represents a linear variation in ¢ for
the density, i.e. a Boussinesq like approximation. Since ¢ is a concentration
it is reasonable to assume that it is non-negative, although if we knew
a priori that u; is bounded then ¢ > 0 would follow from the maximum
principle.
On the boundary ' (of Q) the conditions imposed are

wn; = f(x,t), c=h(x,t), xeT, (2.55)

for known functions f and h. The initial condition is that concentration is
prescribed at ¢ = 0, i.e.

c(x,0) = ¢o(x), x €, (2.56)

co given.

We note in passing that existence and uniqueness questions of solutions
to systems like that studied here may be answered by the methods of (Ly
and Titi, 1999) or those of (Rodrigues, 1986; Rodrigues, 1992).

The work of (Payne et al., 1999) relies on establishing an upper bound
for c. We now give very brief details of how this is achieved.
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2.3.1 A mazimum principle for c

To derive a maximum principle for ¢ (Payne et al., 1999) use the method
of (Payne and Straughan, 1998a).
They introduce a function H by

AH(x,t) =0 in Qx(0,7),
H(x,t) = h*~1(x, 1) on I'x(0,7).

The analysis commences with the identity

t
/ ds/ (H - czp*l){c’t +uic; — Ac} dx = 0.
0 Q

An integration by parts and rearrangement leads to

22p—1) [*
/chdx—i—L/ ds/c’;c’;dx:/cgpdx
Q p 0 Q Q

t
+ 2p(H, ¢) — 2p(Ho, co) — 2p / ds / H ocda
0 Q

t t
OH

+2p/ ds/ Huic,idx—i—Zp/ ds%—hdA
0 Q 0 r on

- /O t ds ?g f*PdA. (2.57)

The remainder of the proof of the maximum principle for ¢ is from this
point very technical. The purpose of this section is to describe continuous
dependence on 7, and so we refer to (Payne et al., 1999) or (Payne and
Straughan, 1998a) for full details. After many steps the proof arrives at an
inequality of form

5

1/2p
lelln < [l + ()] (258)

i=1
where || - ||l2p is the norm on L?!(Q), r; involve h or ¢y, and h,, =

maxrpyo,7] |h|. Taking the limit 2p — oo leads to the a priori bound

sup | < max{|co|m7 sup hm} = Cm (2.59)
Qx[0,7] [0,7]

where |co|, = maxq |co|, and ¢, is defined as indicated.

2.3.2  Continuous dependence on the viscosity

To investigate continuous dependence on the viscosity coefficient 7y in
(2.53) suppose (u;,c1,p) and (v;, ca,q) are solutions to (2.53) — (2.56) for
the same data functions f, h and ¢y, but for different viscosity coefficients,
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~v1 and 2, respectively. The difference solution (w;, ¢, 7) is introduced as
w; =u; —v, ¢=c—c, T=p—q, Y=Y —"2 (2.60)

By calculation (w;,¢,m) is seen to satisfy the boundary-initial value
problem

bluilul — v |v]] + w; + yeru; + Vedu; + Yecow; = —m; + g, 9,
wm- = 0, (261)
¢ +wic; +vip; = Ag,

in Q x (0,7), with the boundary and initial conditions
wi=¢=0 onT, o(x,0) =0, x€N. (2.62)
It is convenient to also rearrange (2.61); in the form
bluilul — v |v|] + w; + yicrw; + ye1v; + Y2 v, = =7 + Gih. (2.63)

The proof starts by multiplying (2.61); by w; and integrating to find
b/ (uiju] — vi|v|)w;dx + / (1 + yac2)w;w;dx
Q Q

= 9i(¢,w;) — ’Y/

cruw;dr — ’}/2/ ou;w;dx. (2.64)
Q Q

The right hand side is estimated using the maximum principle and Holder’s
inequality. Identity (2.29) is used on the first term on the left and we drop
a term to derive

2

1/2 1/2
<Jlél ||W||+VCmUI||W||+72( / |u|wiwidx> ( / |u|¢2da:)

1 2 a B s Y 2
< - = L m
<5allol” + (5 +5)IwlP + 25 ul

2 1/3 2/3
+b/ lu|wiwidz + 22 /|u|3dx /|¢\3dm : (2.65)

where a, 3 > 0 are constants to be chosen. We next use the Sobolev
inequality

b
Q Q

) ddz < k2( ) ¢2dx>1/2 (/Q |v¢|2dx)3/2,
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for k > 0 constant, together with the Cauchy-Schwarz inequality in (2.65)
to obtain

b
v / (Jul + [v])wswidz + / (1 + yca)wswida
2 Q Q

2
201 + 5 e+ B)wl + 222 ul?
e
e I (2.66)

An analogous procedure starting from (2.64) leads to
b
5 / (la] + [v)w;w;dx + / (14 y101)w;widx

LA

*H¢||2 ( + A2 + 25 2%

21.2/3
g
2 I lsllol IVl (2.67)

Upon addition of (2.66) and (2.67) we see that

—|—b/ |v|w;w;dx +
Q

1
/ (2+mer +raeaywrwide < |6l + (o + ) [w?
Q

& ot k 2/3
+72 (||11||2 + [Iv]*) + 2

(Ihalls + [Ivlls)l[ @IVl (2.68)

A further use of the anthmetlc—geometmc mean inequality shows that, for
a constant € > 0 to be chosen

2= (a+ B IwlE <[ £+ ZE2 Gy + vl 1o
“la 64b2 3 3
Pl + 1)+ VO, (269

Directly from (2.53) we may deduce for a constant d involving data

[l < 4flea[|* + d, ]lerl® + )2,

[ul[s <
b”s (2.70)

IVI* < 4lleal|* +d, (dllez® +a)'7>.

Ivlls < 7175

Employing (2.70) in (2.69) yields for computable constants fi,..., 33,
dependent only on data, choosing @ = 3 = 1/2, an inequality of form

[wl* < Billoll* + B2 + B[ Vol (2.71)

To estimate the ||¢|| and |V¢| terms we multiply (2.61); by ¢ and
integrate to find

1 t t
Slol? + [ 1velas = [ ds [ wierosd.
0 0 Q
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Bounding ¢; and using the Cauchy-Schwarz inequality yields

t t
1] + / IVo|2ds < &2, / wl?ds. (2.72)
0 0

Use of (2.72) in (2.71) shows that after integration

t t
/ |lwl*ds < ky / (t — 8)||wl|*ds + k2(t)?, (2.73)
0 0

where k1, ks depend only on data. From this inequality we may establish
the estimates

t t
/ (t — )||w|ds < ks(t)2,  and / Iwl2ds < kan?,  (2.74)
0 0

for k3 and k4 computable data bounds. These are continuous dependence
estimates for w;. An analogous estimate for ¢ follows from (2.72), of the
form

t
l6(0)]2 + / IV6lPds < kic?in®. (2.75)

The inequalities (2.74) and (2.75) demonstrate continuous dependence
on the viscosity coefficient ;. They are truly a priori since the coefficients
of 42 depend only on boundary and initial data, and on the geometry of Q.

2.4 Brinkman model, non-zero boundary
conditions

In this section we review work of (Payne et al., 1999) which establishes
continuous dependence on the viscosity coefficient +; for the following
Brinkman system,

— Au; + (1 +mic)ui = —p; + gic,

6ui -
Oc Oc
a + Ulaixl = AC,

on Q x (0,7). The boundary and initial conditions in this case are

w; = fi(x,t), c¢=h(x,1), x eI x {t>0}, (2.77)

e(x,0) = (%), x € Q. (2.78)



2.5. Convergence, non-zero boundary conditions 43

(Payne et al., 1999) first compare the solution u; to (2.76) with a solution
a; which solves the Stokes’ flow problem in 2, namely
da; :
Aa; = p, @i _ 0 in €,
’ Ox; (2.79)
a; = fz onI

where p is a pressure term. For a data term dj they go via a; to show that
[ull® < 5]l¢]|* + do. (2.80)

Continuous dependence on 7y, proceeds via letting (u;, ¢1,p) and (v;, ¢2, q)
solve (2.76) — (2.78) for the same data functions f;, h and co, but for dif-
ferent viscosity coefficients 1 and ~y9, respectively. The difference variables
(wi, ¢, m) and ~ are defined as in equations (2.60). The boundary-initial
value problem is

— Aw; + (14 yac2)w; + yeru; + y20u; = =7 + i,

Li
0 D 06 _ A (2.81)
ot ZBxi Z@a:,» B ’

wi=¢=0onT, ¢(x,0)=0, x€Q.

By using inequality estimates (Payne et al., 1999) show that one may
compute data constants a; and ag such that

W@+ 1Vw®* < a1y?, llgl* < a2 (2.82)

Inequalities (2.82) are a priori bounds which demonstrate continuous
dependence of the solution on the viscosity coefficient ;. Note that the
stronger dissipation in the Brinkman model allows continuous dependence
to be proven in the ||w|| and ||[Vw]|| measures.

Further novel structural stability results for the Brinkman equations may
be found in (Lin and Payne, 2007a; Lin and Payne, 2007b). Also, interest-
ing structural stability results for the Brinkman-Forchheimer equations are
established by (Celebi et al., 2006).

2.5 Convergence, non-zero boundary conditions

(Payne et al., 1999) also consider the question of convergence of the solution
to an equivalent Darcy system to (2.53) to the case where v; = 0. That
is, (Payne et al., 1999) also consider the viscosity variation in (2.53), but
they neglect the b (Forchheimer) term. Their goal is to investigate the
behaviour as y; — 0. To state this result let (u;, ¢1,p) satisfy the following
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boundary-initial value problem, where ; has been replaced by ~,

Ou;
(1 +~e1)u; = —pi + gica, e 0,

al’i

(2.83)
% + u% = Ac
ot ox, TV
in Q x (0,7), with

uin; = f, ci=h onI x (0,7),

c1(x,0) = ¢o(x), x € Q,

i.e. the equivalent Darcy system to (2.53). We let (v;,ca,q) satisfy the
analogous Darcy system when v = 0, i.e.

8’Ui
Vi = —¢,; + giC2, o 0,
3
2.
ez U.aCQ — Ac (25)
ot " ox, 7
in Q x (0,7), with
vin; = f, co=nh onI x (0,7),
foe (0,7) 56)
c2(%x,0) = ¢p(x), x € .
By defining w; = u; — v; (Payne et al., 1999) show that
¢
[ Iwias < a2, (2.87
0

for a data term «s.

Inequality (2.87) demonstrates convergence of u; to v; as v — 0 in the
measure indicated. (Payne et al., 1999) also obtain convergence of w; in
L?(92) norm and convergence of ¢ = ¢; — co in L?(2) and H'(Q2) norms.

2.6 Continuous dependence, Vadasz coefficient

(Vadasz, 1995; Vadasz, 1996; Vadasz, 1997; Vadasz, 1998a; Vadasz, 1998b)
has made an extensive investigation of convection in a porous medium
when the layer of saturated porous medium is rotating about a fixed axis.
(Vadasz, 1998a) is a very interesting contribution. In this paper he employs
linear instability and weakly nonlinear analysis to investigate the instability
mechanisms governing convection in a rotating porous layer. Of particular
interest is the fact that he discovers that if the inertia term is left in the
momentum equation, then convection may commence by oscillatory con-
vection. This is a striking result which implies that the inertia term plays
a predominant role in determining the character of convection. In view of
this we now examine how the solution to the equations for convection in
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a saturated porous material depends on the coefficient of the inertia term.
The coefficient of the inertia term is denoted by 1/Va, where Va is the
Vadasz number. The usual Darcy law is recovered by letting Va — oo.

If we let u;, T and p be the velocity, temperature and pressure, then the
equations for non-isothermal flow in a saturated porous medium, taking
inertia into account may be taken to be, cf. (Vadasz, 1998a), (Straughan,
2001b),

1 Ou;  Op
8ui
= 2.
0z 0, (2.89)
oT or

These equations hold on  x (0,7), @ C R? bounded, and g;, |g| < 1, is
the gravity vector. The boundary conditions we consider are

uin; =0 and T = h(x,1), (2.91)

where n is the unit outward normal to I', the boundary of 2. The initial
conditions are that

ui(x,0) = ud(x),  T(x,0) = To(x). (2.92)
It is convenient to employ o = 1/Va in (2.88), so this equation is
rewritten as
Ou;
a 5; = —pi—u +gT. (2.93)

In this section we study the continuous dependence of the solution on the
coefficient . To achieve this we need a maximum principle for T

2.6.1 A mazimum principle for T

A weak maximum principle for T is established by (Payne et al., 2001)
(see also (Temam, 1988)) and we outline their proof. For a test function ¢
which vanishes on I', T satisfies the equation

/ (Tt —uTh; +T;¢;)dx = 0. (2.94)
Q

Note that equation (2.94) may be obtained from (2.90) by multiplying that
equation by ¢ and integrating over (). Define the number T},, by

T = max{sup |To|, sup |h|} . (2.95)
Q Qx[0,7]

The function ¢ is chosen as

¢o=|T-— Tm]+ =sup(T — T),,0).
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Since ¢; =T; when T > Ty, ¢; = 0 for T < Ty, (2.94) reduces to, after
integration

1 t t
f/ ds/ |[T—Tm]+|28dm+/ ds/ V[T — T, ]* Pdz = 0.
2 Jo Q ’ 0 Q

(Note that [, u;T¢;dx = 0.) From the last inequality we deduce that
[T — Tp]t =0, or T < T

Next, select ¢ = [-T —T,,] " in (2.94). A similar calculation to the above
shows T' > —T,,. Thus,

IT| < T, (x,1) € Q% [0,7]. (2.96)

2.6.2 Continuous dependence on .

Let (u;, T,p) be a solution to (2.89) — (2.93) with coefficient oy and let
(vi, S, q) be a solution to (2.89) — (2.93) for the same boundary and initial
functions h,u?, Ty in (2.91), (2.92), but for a different Vadasz coefficient

as. Define the difference variables w;,# and m, and the difference of the
Vadasz coefficients a by

w,=u;—v;, 0=T-S, m=p—q, «o=a]—as. (2.97)

From equations (2.89) — (2.93) we find (w;, 0, 7) satisfy the boundary-
initial value problem

ow; ov; or

Gyt = Ty, Tl
8wi

= 2.98
oz, 0, (2.98)
@erialJrvi 06 = A0,

ot or; ' Ox;
these equations holding on Q x (0,7), with
win; =0, 6=0, onI' x [0,7], (2.99)

w;(x,0) =0, 6(x,0)=0, x e (2.100)

The analysis begins by multiplying (2.98); by w; and integrating over 2
to find, with the aid of (2.98)5 and (2.99),

a1 d
[wl|* + 5 %HWH2 =(wi, gi0) — a(vi ¢, w;),
1 ¢ o? g
<—[1w|2+ 210]1* + = (Vi viz) + = |lw]?, (2.101
<o IWI+ G612 + 55 0 vi) + G, (2100

where the arithmetic-geometric mean inequality has been employed and
B3,¢ > 0 are to be chosen. Next, multiply (2.98)3 by 6 and integrate over §2
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to obtain with the aid of (2.98) and (2.99),
L1012 =(wiT.0,) — 011,
<Tnllw|| VO] — VO],

T2
<2 w2, (2.102)

dt2

where T has been bounded using (2.96), and the Cauchy-Schwarz and
arithmetic-geometric mean inequalities have been employed. Integrate
(2.102) over (0,t) and use (2.100) to find

T2 [
oo < = [ wlias. (2.10)

We next integrate (2.101) over (0,¢) and pick 5/2+1/2( =1, e.g. 8 =
¢ = 1. This yields

t t
L / 16]2ds + a2/ vi.2ds. (2.104)
0 0
To bound the first term on the right we integrate (2.103) to obtain

t 2 t
T:T
/|\9||2d8§ 5 /HWH2d8~
0 2 0

Thus, from (2.104) we may derive,

T2T ! t
arlw(o)? < 255 [ wPds+a? [ o Pds. (2.105)
0 0

To estimate the v;; term we multiply the equivalent v; equation from
(2.93) by v; ¢ and integrate over 2 then (0,t) to find

ol + 5 VI = (918, vi.),
¢ 1
0 [ osalas+ 517
1 t
< gl + %2 [t + 5 [ sl (2:106)
042 0

where the arithmetic-geometric mean inequality has been employed. From
(2.106) we see that

t t 2

1 T mt
az/ 0,5 ]|*ds < [[voll* + */ 1S]2ds < [lvol* + 2—,  (2.107)
0 a2 Jo Q2

where (2.96) has been used.
Now, employ (2.107) in (2.105) and we may show that

2T [* 2 TEmT
ol = 2 [ wias < 0?24 Lo
20[1 0 Q2

Qs
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This inequality is integrated by an integrating factor method and we derive
t
/ |w||?ds < Ka?, (2.108)
0

where

K= 20(1||V0H2 20[1771
T2 T a3

Inequality (2.108) establishes continuous dependence on « in the measure

fot |w||?ds. We may determine continuous dependence estimates in the
measures [|0(¢)||? and ||w(t)||? from (2.103) and (2.105) and (2.107) and
these are

KT?2
o)) < ?’”oﬂ, (2.109)
[w(t)]* < Kaza?, (2.110)

where

KT2T ||vol*> mT:T
+ + :

2

Ko =
2001 a0 o0

2.7 Continuous dependence, Krishnamurti
coefficient

A very interesting model to describe a situation of penetrative convection in
a viscous fluid was developed by (Krishnamurti, 1997). She also produced
an experiment which captured the phenomenon and motivated her model.
Linear instability and nonlinear energy stability bounds for a solution to the
Krishnamurti model were derived by (Straughan, 2002b). The theoretical
model of (Krishnamurti, 1997) relies on a pH indicator called thymol blue
being dissolved in water. This gives rise to a double diffusive model with
an equation for the temperature of the fluid coupled to an equation for
the concentration of thymol blue. The penetrative effect is provided by the
heat source depending on the thymol blue concentration. In this section
we consider continuous dependence for a Krishnamurti model in a Darcy
porous medium. Linear instability and nonlinear energy stability analyses
for this model are given by (Hill, 2005a). In his work (Hill, 2005a) also
develops stability analyses for a Brinkman theory, a theory where the heat
source is nonlinear, and for a theory in which the density in the buoyancy
force depends on temperature and concentration.
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The partial differential equations governing the Krishnamurti model in
a Darcy porous medium are

v = —p;+ g1,

Ov;

a;}i =0

%Jrvlg—; = AT + aC, (2.111)
%7? + vig—g = AC.

In these equations v;,p, T, C' are the velocity, pressure, temperature and
concentration, g; is the gravity vector (|g| < 1), and the Krishnamurti effect
is introduced via the aC' term in (2.111)3. The Krishnamurti term arises
because (Krishnamurti, 1997) takes the heat supply to depend (linearly)
on concentration and this gives rise to equations (2.111)3. We here assume
(2.111) hold on Q x (0,7) with the boundary conditions

vin; =0, T =h(xt), C=r(xt), on I x (0,7]. (2.112)
The initial conditions are
T(x,0) = Tp(x), C(x,0) = Cp(x). (2.113)

The goal of this section is to show that the solution (v;, p, T, C) depends
continuously on changes in the Krishnamurti coefficient «. It is important
in analysing a model to know that the addition of a term like the aC'
Krishnamurti term still retains the well posedness of the original system.

To establish continuous dependence we find it necessary to have an a
priori bound for the temperature 7. We may invoke the analysis of section
2.6 to see that C' is bounded by its initial and boundary values, precisely,

|IC| < C,, = max {Sllp |Co|, sup |’”‘}
Q Qx[0,7]

The presence of the aC term in (2.111) prevents us from immediately
deducing a maximum principle for 7.

2.7.1 An a priori bound for T

We introduce the function H which solves
AH =0 in €,

Ho— p2et onT, (2.114)

where H = H(x,t) since h = h(x,t), and p is an integer.
Because of equation (2.111)3 we may write

t
/ ds/ (T*~* — H)(T; + v;T; — AT — aC)dx = 0. (2.115)
0 Q
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After several integrations by parts we deduce from (2.115)

202p—1) [!
/T2pdm+L/ dS/T’i’dex:/TOdex—F%J(H,T)
Q p 0 Q Q

t t
—2p(Ho, Tp) — 2p/ (Hs,T)ds+ 2p/ ds | Hv,T;dx
0 Q

t
+2p/ ds/—hdA—a/(H,C’)ds
0
+a/ ds/T2p—1Cdx. (2.116)
0 Q

The second - sixth terms on the right of (2.116) are handled as in (Payne
and Straughan, 1998a) and the new terms are the seventh and eighth. The
arithmetic-geometric mean inequality is used to see that

t t 2
—a/ (H,C)ds < %/ ||H|\2ds+%a, (2.117)
0 0

where m is the measure of 2. To handle the last term in (2.116) we employ
Young’s inequality as follows,

/ ds/TQp LOda <<2p >/ /Tdew
+ — ds/ C?Pdz. 2.118
2]0/0 Q ( )

From the maximum principle, (Protter and Weinberger, 1967), we know
H < h?P=1 h,, = maxr |h|, and then since from (2.111); we find ||v| <
IT]|, we use (2.117) and (2.118) and follow the analysis of (Payne and
Straughan, 1998a) to derive

/Q T*dy < / T2dx 1 2p(|H| [T + | Holl | To])

t t
+2p¢ s [ s
0 0
t t
+ 2ph?P~1 /||VT|\2ds/ | T||2ds
0 0
t t aH
+2p\// ds/thA/ ds/(—
0 r 0 r on

t 2 t
C 2% — 1
+3/ | H||2ds + —=m a( P )/ ds/Tdex
2 Jo p 0 Q

mC2PT
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The next step is to bound the | T|| and ||[VT|| terms and their integrals.
To this end we introduce the function G which satisfies

AG=0 inQ, G =h(x,t) onT. (2.120)
Now form the combination

¢
/ ds/(T—G)(Tt+vifi—AT—aC)dx:
0 Q

After integrations by parts we may derive from this

1 ¢ 1 K
ST+ [IvTds = Sl + [ ds [ 7.G.de
2 0 2 0 o
t
+(G,T)—(G0,TO)—/ ds/TC{Sd:c
0 Q
t t
+/ ds/ Gv,;T,,;dera/ ds/ CTdx
0 Q 0 Q
t
—a/ ds/ CGdx.
0 Q

We modify the argument of (Payne and Straughan, 1998a), p. 328, to find

t t
/ ds/ Gv;T ;dx SGm/ ds/ |v||VT|dz
0 Q 0 Q
[N — 1 2
<= T)Fds+ 5 | IVT||*ds.
2 Jo 2.Jo

Thus, use of this and the arithmetic-geometric mean inequality in the above
allows us to deduce

1 1t
Z||T||2+§/ IVT|*ds < ||T0||2+/ ds/h—dA
0

1 I
HWW+ﬂ&W+f/W%Ww+—/HW%S

+aTnC2 + ( +24 > / |T|[2ds. (2.121)

(Payne and Straughan, 1998a) show how to use a Rellich identity to
bound the G terms in (2.121). The new term here is the afot |G|?ds/2
one but this also responds to the (Payne and Straughan, 1998a) treat-
ment. We define the data term D;(t), for computable constants hi, ..., hg
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dependent only on data, by

1Dl(t) :hl/hszJrhg/ |Vh|?dA
4 T I

t t
W [ [ran ['an [ 9.0z
0 T 0 r
t t
+h4/ ds/h?sdA+h5/ ds/thA
0 r 0 T
t
+h6/ dn/ |Vsh.n|?dA,
0 Q

where V; is the tangential derivative on I". We may show D;/4 is a data
bound for all five terms on the right of (2.121) which involve G.
Thus, put a = 2 + 2a + h2,, then (2.121) leads to

1 1/t 1 a [t
“NTI?+ 5 [ IVT|?ds < || To||> + ~D1 + a7 CZm + 7/ |7 ds.
4 2 Jo 4 4 Jo
This inequality may be integrated to find
t
7)< Datt) +a [ |71 (2.122)
0

where
Dy(t) = 4Dy + 4||Tp||? + 4maT C2,.

Inequality (2.122) may be integrated to obtain the following three bounds,

t
IT(t)||> < Dy + a/o et Dy (s)ds = Ds(t),

t t
/ IT[%ds < / =) Dy (s)ds = Dy (t),
0 0
K 9 1 a
/ |VT||2ds < =Dy + =Dy = Ds(t).
0 2 2

We now return to (2.119). (Payne and Straughan, 1998a) show there are
constants 11, c; > 0 such that

IHI? < oy / B 244,
I

IHLA1? < oy / (n21) ,dA,

/<3H> dA < ¢, /|V h?P1 24 A.
on
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Using these inequalities and the bounds for ||T]| and ||[VT] in (2.119) we
may derive

/ Td < / T3%de + 2p( D3/, + 1Tl )17 / hir=2dA
Q Q r
t
+2pD,"? / Wrdn / h2,hir=1d A
0 r
t t
—|—2phff;*1 / Ds(s)ds | Ds(s)ds
0 0

t t
+2pcl/2\// ds/h2dA/ dn/ |V h2p—12d A

+ma7(c—+— + wl/ ds/h4p 24A

—I—a( )/0 ds/Qszda:. (2.123)

The first seven terms on the right of (2.123) are data and we denote these
by F(h). With Q = [} ds [, T?"dz, (2.123) is

Q/ - /’(’Q S F7
where = a(2p — 1)/p. This inequality integrates to yield

¢
/ T?Pdzx < u/ F(s)e"(t=9)ds + F.
Q 0

We raise both sides of this inequality to the power 1/2p to see that

1/2p t 1/2p
( / szdz> < {FJr,u / F(s)e“(ts)ds} . (2.124)
Q 0

Let p — oo and since the right hand side of (2.124) is composed of [, TP de,
h2P C2P raised to the power 1/2p we arrive at

sup |T| < max{|T0m , Sup hm,Cm} =Tg. (2.125)
Qx[0,7] [0,7]

This is the a priori bound we sought to achieve.

2.7.2  Continuous dependence

We now let (u;, T, Cy,p) be a solution to (2.111) — (2.113) for Krishnamurti
coefficient «; and we let (v;, 5, Cq,q) be another solution for a different
Krishnamurti coefficient as, but for the same data functions h,r, Ty and
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Cy. Thus (u;, T, C1,p) and (v;, S, Cs, q) satisfy the boundary-initial value
problems,

u; = —p,i + gi7T,

u;; = 0,

T+ T = AT + oxC, (2.126)
Cre +u;Cri = ACH,
in Qx (0,7),
un; =0, T=h, Ci=r on I" x (0,7], (2.127)
T(x,0) = Tp(x), C1(x,0)=Ch(x), (2.128)
and
v = —q; + 9i5,
i;l:—f— UOZ,S’Z =AS 4+ asCs, (2.129)
Cot +viC2; = ACs,
in Qx (0,7),
vni=0, S=h, Cy=r onI'x (0,7], (2.130)
S(x,0) = Sp(x), Ci(x,0) = Ch(x). (2.131)

The difference variables w;, 0, ¢, m and « are defined by
wi=u; =0, 0=T-8,¢=C1 —Co,m=p—¢q,a=a; —az. (2.132)

By direct calculation we see that (w;, 0, ¢, ) satisfies the boundary-initial
value problem

w; = —7; + git,

;Ut+ wOT +vif; = A+ 19+ aCh, (2.133)
¢t +wiChi +vid = Ad,
in 2 x (0,7),
win;, =0, 6=0, ¢=0, on ' x (0,7], (2.134)
0(x,0) =0, ¢(x,0)=0. (2.135)

First, observe that multiplying (2.133); by w;, integrating over Q and
using the Cauchy-Schwarz inequality we find

Wl < 10] (2.136)
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By multiplying (2.133)5 by 6 and integrating over €2,
d
GO =2 [ w6 dz 2|96 +2(Ca.0) + 201 (0.6).
Q

Now use the bound for T" and the arithmetic-geometric mean inequality to
find

d
%IIGH2 < all0]]? + a| ¢l + ka?, (2.137)
where we have set
T >
a:7+1+a1, k=mC%,.

Next, multiply (2.133)4 by ¢ and integrate over € to find

d
G0l =2 [ wiCro.do — 2102,
Q
02

<2 wlp,

cz,
<=mgP, (2.138)

where (2.136) has also been employed.
We put 3 =a+ C2/2 and add (2.137) and (2.138) to deduce

L1012 +1101) < B1612 + 191%) + ko
dt
This inequality is integrated to arrive at
10)11* + o)1 < ¢(t)a?, (2.139)

where ((t) = keft /.
Inequality (2.139) is an a priori bound and establishes continuous
dependence on the Krishnamurti coefficient « for equations (2.111).

2.8 Continuous dependence, Dufour coefficient

This section is devoted to studying the influence the Dufour effect has
on double diffusive convective motion in a porous medium of Brinkman
type. We focus on the Brinkman equations rather than the Darcy equa-
tions. As pointed out in chapter 1, the Brinkman equations of flow in
porous media (Brinkman, 1947) have been the subject of intense recent
attention. Among recent papers dealing with Brinkman models we cite
(Franchi and Straughan, 1996), (Givler and Altobelli, 1994), (Guo and
Kaloni, 1995c¢; Guo and Kaloni, 1995a), (Kladias and Prasad, 1991),
(Kwok and Chen, 1987), (Lombardo and Mulone, 2002a; Lombardo and
Mulone, 2002b; Lombardo and Mulone, 2003), (Nield and Bejan, 2006),
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(Qin and Chadam, 1996), (Qin et al., 1995), (Qin and Kaloni, 1992; Qin and
Kaloni, 1994), (Payne and Song, 1997; Payne and Song, 2000), (Payne and
Straughan, 1996; Payne and Straughan, 1999a), and the references therein.
Double diffusive convective motion is the phenomenon involving the dif-
fusion and convection of two independent fields, such as temperature and
a salt field. In section 2.7 we analysed another double diffusive problem.
Stability analyses of double diffusive phenomena, in a variety of practi-
cal contexts, have occupied much recent attention, cf. (Avramenko and
Kuznetsov, 2004), (Bardan et al., 2000; Bardan et al., 2001), (Bardan and
Mojtabi, 1998), (Bresch and Sy, 2003), (Budu, 2002), (Carr, 2003a; Carr,
2003b), (Chang, 2004), (Charrier-Mojtabi et al., 1998), (Clark et al., 2002),
(Guo and Kaloni, 1995¢; Guo and Kaloni, 1995a; Guo and Kaloni, 1995b),
(Guo et al., 1994), (Hill, 2005a; Hill, 2003; Hill, 2004b; Hill, 2004a; Hill,
2004c; Hill, 2005b), (Hurle and Jakeman, 1971), (Karimi-Fard et al., 1999),
(Knutti and Stocker, 2000), (Lombardo and Mulone, 2002b), (Lombardo
et al., 2001), (Malashetty et al., 2006), (Song, 2002), (Stocker, 2001),
(Stocker and Schmittner, 1997), (Straughan and Tracey, 1999) and (Ybarra
and Velarde, 1979). (Straughan, 2004a), chapter 14 discusses double diffu-
sive and even multi-diffusive convection in detail in a variety of contexts.
Further practical studies of double diffusive convection to energy conversion
and management via a solar pond occupy the papers by (Rothmeyer, 1980),
(Tabor, 1980), and (Zangrando, 1991), the one by Rothmeyer investigat-
ing in particular the Soret effect, which is in some sense the mathematical
adjoint to the Dufour effect.

To describe the Dufour effect, the equations for convective - diffusive
motion in an incompresssible fluid in a Brinkman porous medium may be
written as, employing a Boussinesq approximation in the body force term
in the momentum equation,

vi — Mv; = —p; + ¢;T + h;C, v =0,

Ty +uT; =—Jii, (2.140)
Ci+vC;=-K,;,

where v;, T,C and p represent velocity, temperature, salt concentration
and pressure fields, respectively, g; and h; are the gravity vector terms
arising in the density equation of state, and J and K are fluxes of heat and
solute, respectively. In equations (2.140) A is the Brinkman coeflicient. The
Brinkman equations are discussed at length in (Nield and Bejan, 2006) and
in chapter 1, section 1.4 of this book. We observe that in (2.140); the T, C
terms arise from the body force in a Boussinesq approximation. The v; term
is essentially an interaction force between the fluid and porous matrix. The
AAwv; term is an effective viscosity contribution and is believed appropriate
when the porosity is not too small. In the Brinkman equations the nonlinear
convective terms of Navier-Stokes theory are omitted as is the acceleration,
Ov; /Ot, term; this is consistent with flow through a porous matrix where



2.8. Continuous dependence, Dufour coefficient 57

the convection and acceleration terms are likely to be negligible. (Hurle
and Jakeman, 1971) argue that the general forms for the fluxes J and K
should be

Ji = —nT,i—pTc(%)D'qi, K; = —pD[SrC(1-C)T;+C.], (2.141)

where k, D, D’ St,p and p are, respectively, thermal conductivity, diffu-
sion constant, Dufour coefficient, Soret coefficient, density and chemical
potential of the solute. Continuous dependence of the solution on the
Soret coefficient is treated in (Straughan and Hutter, 1999). In this sec-
tion we set the Soret coefficient St = 0 and concentrate on a Dufour
effect. As a first step we treat a linear Dufour effect. This means we
treat the pTCD'(Ou/0C) term in (2.141) as constant. This is in keeping
with the approach of (Ybarra and Velarde, 1979). From a mathematical
viewpoint we may then, without loss of generality, reduce system (2.140),
incorporating the reduced version of (2.141), to the form

v; — AN = —p; + g1 + h;C, v;; = 0,
T,4+vT;=AT +~vyAC, (2.142)
Ci+vC;,=AC,

where v > 0 is a constant and yAC represents the Dufour effect. We now
develop a priori bounds to enable us to establish continuous dependence of
the solution on changes in the Dufour coefficient (constant) ~.

2.8.1 Continuous dependence on 7.

The continuous dependence result we now establish is truly a priori in
that the coefficients appearing in the stability estimate are dependent only
on initial and boundary data, and on the geometry of the domain. The
proof given here is not identical to that of (Straughan and Hutter, 1999).
However, it can be adapted very quickly since the Soret system studied
in (Straughan and Hutter, 1999) is obtained by exchanging T and C in
(2.142). On the boundary I" we consider the given data

v;=0, T=h C=g, zeTl, (2.143)

for prescribed functions h and g. Note that since we are dealing with the
Brinkman equations all components of the velocity are prescribed on T'.
The initial data are

T(x,0) =To(x), C(x,0)=Coh(x), x €. (2.144)

To study continuous dependence on vy we let (u;, T, C1,p) and (v;, S, Ca, q)
be solutions to (2.142) — (2.144) for the same boundary and initial data,
but for different Dufour coefficients v; and ~». Thus, let (u;, T, C1,p) and
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(v5, S, Cq, q) solve the boundary-initial value problems

u; — AAu; = —p; + g:T + hiCh,

u;; =0,

(2.145)
Ty +uwT; = AT + v AC,
Cr,t +u;Cr i = ACq,
in Q x (0,7),
U; = O7 T = h, Cl =g, onI' x (O,T), (2.146)
T(x,0) = To(x), C1(x,0)=Ch(x), x€Q, (2.147)
and
v; — AW = —q,; + giS + hiCy,
Ui = 0; (2.148)
S+ viS; = AS + 12 ACs, '
Cot +v;Co; = ACy,
in 2 x (0,7),
v, =0, S=h, Cy=y, onT x (0,7), (2.149)
S(X, 0) = To(x), CQ(X, 0) = Co(X), x € Q. (2150)

Define the difference solution (w;, 8, ¢, 7) and the gamma-difference, ~,
by

wi=u; —v;, 0=T-5, ¢=C1—-Cy, T=p—q, 7Y=7—"2
The solution (w;, 8, ¢, 7) satisfies the partial differential equations

w; — ANAw; = —T; + gi0 + h; o, w;; = 0,
9,25 + wﬂfi + ’02‘9’2‘ = A0 +~vACT + Ao, (2151)
¢t +vid; +wiCri = Ad,

in Q x (0,7), together with the boundary and initial conditions,
w; =0, =0, ¢=0, onTI'x (0,7), (2.152)

0(x,0) =0, ¢(x,0)=0. (2.153)

Our analysis commences by multiplying (2.151); by w; and integrating
over {2 to derive

[wll® + MVwl* = gi(0,w;) + hi($, ws). (2.154)

Again we suppose, |g| <1, |h| <1
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Multiply (2.151)5 by € and integrate over Q. Multiply (2.151)4 by ¢ and
likewise integrate over 2. In this way one derives

d1
251017 = =(iT5,0) = [VO]* = 4(VC1, VO) = 12(V0,V6),  (2.155)
and
d1, ., ,
%5”@‘ = —(w;Cr,i,9) — || Vo~ (2.156)

We form the combination (2.155)+I'(2.156) for a constant I'(> 0) to be
chosen. In this way we obtain

d1l
—(T)Il*+0]1*) = —T(wiCh,¢) — (wiT;,0) — L[| V>

dt 2
—72(V0,Vo) — ||VO||* — ~(VC, V8). (2.157)

The first two terms on the right of this expression are cubic. We wish to
make a positive - definite form from the next three. So, the idea now is to
require I' so large that

LIVel* +72(V0, V) + [ VOI* > &1[Vol* + & VO],

for positive numbers &7, &;. For example by using the arithmetic-geometric
mean inequality on the 5 term we may deduce

2 2 S 2 2 oy 2
DIV +72(V0, V) + [V8]2 > (T = 22)|[Ve|2 + (1= S2) Vo],

for @« > 0 at our disposal. Let us now choose @ = 1/v2 and then select
I' = 2. Thus, the inequality above becomes

2
1
LIVel* +72(V0,Ve) + | VO||* > %2||W5||2 + 5 Ivel®. (2.158)

Now use the arithmetic-geometric mean inequality on the last term of
(2.157). We balance the ||V6||? term which arises with a piece of the same
term from (2.158). Thus, (2.157) together with (2.158) allows us to derive

d1l 3
=5 (CISIP+101%) < —T(wiCi, ) — (wiTs,0) — |Vl

1
= 1 IVOIZ + 2V Cr . (2.159)
Since we have extra dissipation provided by the Brinkman term (as opposed

to the Darcy term of section 2.7) we can bound the cubic terms in (2.159)
in a different manner. We begin with the following Sobolev inequality

[wlls < || Vw, (2.160)

where || - [|4 is the norm on L*(Q) and ¢; = ¢;1(2). We also utilise the
Poincaré inequality A;||w||? < [[Vw]|?. Next, use the Cauchy - Schwarz,
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Sobolev and Poincaré inequalities together with the arithmetic-geometric
mean inequality to find
[(wiCli, @) < VO [wlla [[@]l4
< G IVC [Vw Vel
cf 2 2 1 2
< 5 IVGF VW + SVl (2.161)
A similar procedure leads to
1
(wiT,0)| < VT [Vw]? + AL (2.162)

Now, combine (2.161) and (2.162) in inequality (2.159) to arrive at
d1 cin?
92 Rl + 1017) <A e vwip?
+ VTP VWl + 72 V2. (2.163)
We need to estimate |[Vw]|? and then from (2.154) we may find
IWI* + X[Vwl* =(g:6, wi) + (hi¢, w;)
<[ellwll + lelfwl

and then we use Poincaré’s inequality on a part of ||[Vw||? to find
Wl + A/ Al wlllvw] < ollllwl + o ][[wll-
From this inequality we derive the estimate
Wl + AV AV w i < (0] + (|- (2.164)

What we require in (2.159) is an upper bound for ||[Vw]|? and we may
derive this from (2.164), since this inequality shows

191 + 1l
Vwl|| < —F———,
V] < A
and squaring
ol +llel)* _ 2
2 < 2 2y 9.1
vl < ST < 2 o + ol (2165)
Thus, we employ estimate (2.165) in inequality (2.163) to find
dl¢ o0 2 2 cf 2 2 2 2 2
Sl <
25 (B161 + 1612) <555 (22 IV CulP + 21971 ) (101 + 1)
+ 2V 2. (2.166)

We now need a priori bounds for || VC}|| and || VT||. To this end we follow
analogous steps to section 2.7 and we introduce the harmonic function, H,
which adopts the same boundary values as C;. Thus, define

AH =0, in Qx(0,7), H(x,t)=g(x,t), onT x (0,7). (2.167)
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Form the identity

/ / Cl C1 it + uzcl i AOl)dl‘ d?] =0. (2.168)

Next perform several integrations in (2.168) and use the boundary values
and properties of H to see that

1 1
SO = SOl — (H,Ch) + (Ho, Co) / / H.,Cda dy

/ /HulC’“dxdnJr/ IV Cy||2dn — /j{g—dAdn—O (2.169)

The point of introducing such an H is that we cannot work directly with
T or C; to form energy-like estimates since they have non-zero boundary
values. Instead we work with identities for T'— H or C; — H, functions which
are zero on I'. We may derive a priori bounds for H in a straightforward
manner. To handle the cubic term in (2.169) we let g, be the maximum
value of g on T' x [0,7) (gmis taken positive) and then since H is harmonic
we know by the maximum principle that H < g,,. Upon employing the
Cauchy-Schwarz and arithmetic-geometric mean inequalities we derive

t t t
/ / HuiC yda dn ng\/ / ||u2dn\/ / IV Cy12dn
0 Q 0 0

1 [t 1 t
S§/ IVCy[*dn + 5931/ [ul®dy,  (2.170)
0 0

where the coefficient of fot [VC1||?dn has been deliberately chosen less
than 1 so we may dominate it by the equivalent term in (2.169).
From equation (2.145); we may show that

[l + M Vul* = g;(T, ui) + hi(Cr, ui).
We use this equation to derive a bound for fg lul|2dn to employ in (2.170).

We now use the Cauchy - Schwarz inequality and Poincaré’s inequality to
derive

[ul? + MVal® < T[] + [C1[[ull,
then
[ul® + Ml < I7[[ull +[|Cylu]-
Thus,
I+
from whence,

2(I711% + 1€ 112)
(14 2\)

[ul|* < (2.171)
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Therefore, from (2.170),

t 1 t
/ HU,iCLid.ﬁd?’] S*/ ||VC’1||2dn
0 JQ 2 0

t t
+g?n( [ i+ | ||cl||2dn). (2.172)
0 0

By using the arithmetic-geometric mean inequality we may now show that
1 1 1
(H,Ch) < [HI* + ZlIC %, =(Ho, Co) < SlIHoll* + SlICol*, (2.173)

and

//H Cldxdn<—/ /Hdedn—F //C’lda:dn, (2.174)

for a > 0 to be selected.
We now use the Poincaré inequality on the C? term on the right, but
since C1 = g on I' the Poincaré inequality now takes form

)\1/ Clzdxg/WCl\zdx—&-kp/deA
Q Q T

where A\; and kp are positive constants depending on 2. We integrate this
inequality over (0,t) to find

/ds/Cldx<—/ ds/|VCl| dw+—/ ds/ 2dA. (2.175)

Now use estimate (2.175) on the right of (2.174) to find

1
//HWC’ldxdn gf/ /H dxdn+ —— /ds/ \VCy [*dx
o Ja 2\ Q

akp 2
A.
2)\1 ; ds/ d

We choose a/2\; = 1/4, i.e. a = /2, to balance the fot ds [, |VCi|?dx
piece with an equivalent piece of the analogous term in (2.169). Thus, the
necessary inequality is

t 1 t
/ /HwCldxdn <—/ dxdn+ /ds |V01\2da:
0 4 0 Q
+—/ ds/ 2dA. (2.176)

By use of the Cauchy-Schwarz inequality one finds

t OH ¢ ¢ OHN 2
a_ < 2 . .
-/0/FgandAdn_\//0 /ngAdn\//O /p<8n> dAdn. (2.177)
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We next employ (2.173), (2.176) and (2.177) together with (2.170) in
equation (2.169) to arrive at

1 1 [t kp [*
sles@ P+ [ 1vepan < ol + 22 [ds [ gaa a?
0 0 N

1 , 1 [t )
+ S Holl” + 5 [ Hyll7dn
2 2 Jo

! b OHN?
[ fraaon[ [y
\/ 0 rg 77\/ 0 p<8n) N
t t
+93@/ IITHan+g§i/ 1C1 |12 dn. (2.178)
0 0

The next stage involves use of a Rellich identity, cf. (Payne and Weinberger,
1958), to estimate the H terms on the right of (2.178). Details appropriate
to the function H are similar to those in (Franchi and Straughan, 1994),
p- 449. We now give details.

Recall how the function H is defined in (2.167). Thus we may write

0= / ' H,;AHdx
Q
:/(xiH’iH,j)yjdx—/xin,iHyjdz—/xiH’in,jd:E
Q Q' Q
:/miHinjdeA—/éi-Hidex—/ L (H;H ;) dx
r ’ ’ Q T Q 2 e

:/leZaH dA*/HﬂH,ZdI’
T Q

on
1 ) 1 %
— 5 Q(ZL’ H_’jH_’j)’Z'dfﬂ + 5 Q:cyiH,ijjdx
H 1
:/lelaidA— */inniHjdeA
. * On 2 T ) )

3
—/HiH,*dl‘—F*/HiHida?,
Q ’ ’ 2 Sz kl ’

where several integrations by parts and use of the divergence theorem have
been performed. Thus, we see that

1 1 OH
5||VH||2 = i/rxiniH,jH,jdAf /F:ciHﬂ'%dA. (2.179)
On I" we write VH as a normal and tangential part, thus
OH
H7i =—mn; + V.Hs;,
on

where V,H s; is the tangential derivative, s'V,H = xfaa“BH;,@ where a*?
is the first fundamental form on I' and ., denotes surface differentiation.
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From this decomposition it follows that H ;H ; = (0H/0n)? + |V H|?.
Hence, we write the right hand side (RHS) of (2.179) as

1 oOH 2
RHS _§/Fx,nl(8n) dA + = /xmz|VSH| dA

OH i OH
f/F:Einl(an) dA — /Fxls VSH%dA

1 OH , Z_ -
o 5/pml<an> dA“/FWWsHI dA—/ins VoH S dA

So (2.179) becomes

1 OH
ZI\VHI? + A== iV H|?dA
HV II“ + /Fxml(an> d /Fxml|Vs |“d

0H
- i8; — Vo H dA. 2.1
/Fx s o v (2.180)

We suppose now ) is star shaped and put m; = minr z;n; > 0. Thus,
from (2.180) we may determine positive constants ¢; and ¢y depending on
T" such that

OH\?2
||VH||2+C1/(—) dA gcQ/ IV, H|2dA
r\on r
262/ |Vsg|2dA. (2.181)
r
The Poincaré inequality for H has form, since H # 0 on T,
MIHIP < [VH|? + ke [ H2aa,
r
where kp = kp(2) > 0 and so
k
|H|? < Ci/ |Vegl?dA + —P/g2dA. (2.182)
A Jr A Jr

Furthermore, AH,; = 0 in Q x [0,7], with H; = g, on I'. We may apply
the above analysis to ¢ = H ; to derive an inequality analogous to (2.181)
and from this we find

[VH,|? < CQ/ Vg 2dA. (2.183)
I

Thus, inequalities (2.180) — (2.183) allow us to obtain estimates for the
H terms on the right of (2.178). Clearly, we may determine constants c,,
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dependent on I' such that

1 3 3
2+ SN < S e [ Paa+Sen [ VagPaa (2180
r r

t t t
/ ||H7,7||2d17§05/ /g2TdAdT+06/ /\ng,7|2dAdT, (2.185)
0 o Jr’ o Jr
t H 2 t
/ /(%) dAdn§c2/ /|V59|2dAdn. (2.186)
o Jryon o Jr

If we now denote by D; a data term of form

Dy ()_4|\T0||2+k1/ 2dA+k2/\ng| dA+k3/ /g dAdr

+k4/ /|vng| dAdT—i-ks\// / 2dAdn\// /|V59|2dAdn,

where k, may be computed from (2.184) — (2.186), then from (2.178) we
may arrive at the inequality

t t
||C1(75)H2+/0 IIVC1||2dnSD1(t)+4931/O (I + IC1][*)dn.  (2.187)

We must now carry out a similar procedure for bounding ||T|| and ||VT||
and so we introduce the harmonic function G which assumes the same
boundary values as T, i.e. define G to solve

AG =0, inQx(0,7), G(x,t) = h(x,t), onT x (0,7). (2.188)
Since T satisfies (2.145) we may construct the identity

We now carry out several integrations in (2.189) to arrive at
1 2 1 2 '
FITOF = SITIE = G.7) + Go.To) + [ (G T
¢ ¢ ¢
—/ /Guifidxdn+/ HVT||2d77+'yl/ (VC1,VT)dn  (2.190)
0 Jo 0 0

t t
—/ /ha—GdAdn—'yl/ /ga—GdAdn:O.
o Jr On o Jron

Let h,, denote the maximum value of A on I'. Then following the
procedure leading to (2.170) we estimate the cubic term in (2.190).
The arithmetic-geometric mean inequality is used on the ; term and
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these procedures furnish the bound

t t t
/ / GuiTde dp— / (V1. VT)dn < 12, / ]2y
0 Q 0 0
1 t t
! / IVT|2dy + 2 / IV Cy |2dn

2h2,
e ([iriean+ [ jcuan)

+§/ IIVTIIan+fy%/ IVCy|2dn,  (2.191)
0 0

where in the last step (2.171) has been employed.
We estimate the G, term as

t 1 t ) a t )
[ @ nan<g; [16 a5 [ iz
t
a
/ IG.olPdn-+ 55 [ 19T

where we have also used the Poincaré inequality for T'. Now pick a/2\; =
1/4, and then

t 1 t 1 t
/ (G T)dn < / 1G oy + X / IVT|%dn
0 )‘1 0 4 0

k t
+—P/ dn/thA. (2.192)
4 0 r

Upon employing (2.191) and (2.192) in (2.190) we may further use the
arithmetic-geometric mean inequality to obtain

1 I 1 I
T+ [ 19TIdn < IZ6]P + F1Gal? + IGIF + 1= [ 16.0[Pdn
0 1.Jo

troaG t oG K
+/ /hfdAdH%/ /g—dAdef/ [VCy||2dn
o Jr on o Jr on 0

t t
+2g?n/ ||01||2dn+293n/ |7 dn. (2.193)
0 0
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Next use the Cauchy-Schwarz inequality on the boundary terms,

t t
//ha—GdAdm—vl//ga—GdAdn
0 r 3n 0 T 8”
t t aG 2
< h2dAd // ) dAd
[ s [ ]2 arm
' L[ 9GY?
— W/ 00N aan (2194
71\/0 9 A F(an) n ( )

By using a Rellich identity argument one may show that analogous
inequalities to (2.184) — (2.186) hold for G. We then define the data term
Dy for computable constants £1,..., 05 as

Dy(t) :4||T0||2+£1/h2dA+€2/ |Vsh|2dA
r r

t t
+£3/ /h?TdAdT+£4/ /|V5h,7|2dAdT
0o JI 0o JI
t t
+ 5 / /h2dAdn / /|Vsh\2dAdn
0 JI 0 JI
t i
+ lsm / /deAdn / /|Vsh|2dAd77. (2.195)
0o JI 0o JI

Upon using (2.194) and (2.195) in (2.193) one may produce the inequality

t t
1T () 2+ / IVT|2dy < Da(t) + g2, / |G|

t t
+89§i/ IITHan+4vf/ IV Oy |2dn. (2.196)
0 0

We now let o be a constant such that v > 447 and then form «(2.187) +
(2.196). In this manner we obtain the bound

O + (o —152) [ 19Cu Pan + T + [ 19710
< aDi+ Dy + [404g,2n + 8h$,J /Ot ||C1|[2dn
+ (4ag?, + 8h2) /Ot T2 dn. (2.197)
Define now K; = 4ag?, +8h2,, D(t) = aD; + Dy, and K = K; if a > 1 or

K = Ky /a if @ < 1. Then from (2.197) one may discard the ||[VC}]||? and
[VT||? terms to derive

t t
a01<t>||2+||T<t>||2<D+K[a [cizan+ | ||T|2dn].
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Thus upon integration we see that

t t
a / G |2dn + / IT|2dn < P(1), (2.198)
0 0

where P is the data term
t
P(t) = / K= D(s)ds. (2.199)
0

We still need a priori estimates for fot |VT||?dn and fot |[VCi]|?dn and these
follow by using (2.198) in (2.197) to find

t t
[ Ivran < re). [V < P, (2:200)
0 0
where P; and P, are data terms given by
1
P(t)y=— |D(t)+ KP(t Py(t) = D(t) + KP(t).
1(t) (a—47%)[()+ (1], »(t) = D(t) + KP(t)

We are now in a position to complete the continuous dependence estimate
on 7. An integration of (2.166) yields

2c t
RIS + 10017 < - [ AIVP + 21971 ol + o1

t
4 [ Iveifan
0

2K10411 ! 2 2 2| /.2 2 2
< o YIVCL]Z +2[VT* | (2 lloll* + [10]])dn
+72Pu(t), (2.201)

where Ko = max{l,v;2}. Now define f(t) = 2Kaci[y3||VCi|? +
2|[VT||?]/A2A1. Then an application of Gronwall’s inequality to (2.201)
furnishes the estimate

o2 + [0 < 12Pi(1) ++2 / P1<s>f<s>[exp / f<u>du] s,

<opi0+ 7o [ | i) [ s(5pts (2209

where Pi(t) = max,c[4 Pi(s). Thanks to (2.200) we have f; f(s)ds <
P5(t), where the data term Pj is given by P3(t) = 2Kyci[v3Ps(t) +
2Py (t)] /A%A;. Therefore, from inequality (2.202) we may deduce

Bl +100)]* < R(t)y?, (2.203)

where R(t) is the data term given by R(t) = Py(t)+ Py (t)P3(t) exp [Ps(t)].
Inequality (2.203) demonstrates continuous dependence on the Dufour
coeflicient v, for the salt concentration C' and temperature T.
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We may also derive a continuous dependence inequality for the velocity u
by employing (2.154) in combination with (2.203). From (2.154) one easily
derives the estimates

161 + N4l 1
w|| < —07—, d Vw| < ———(]|0]] + .
Il < Gy e 9wl < = (0] + 90D

These inequalities together with (2.203) yield
2KR(t) 5 5 _ 2K, 9
w(t)]? < ——~ d HII? < ) y2.
WO < G5 ad [Tl < 2 RO
(2.204)

Inequalities (2.204) establish continuous dependence on the Dufour
coefficient v in the L? and H' measures of w as indicated.

Very interesting a priori bounds and continuous dependence on the Soret
coefficient for the system of equations (2.140) are established by (Lin and
Payne, 2007a). These writers study equations (2.140) with zero flux bound-
ary conditions. The methods they use are very interesting and of necessity
different from those described in this section.

2.9 Initial - final value problems

Recently a new class of problem has been shown to be relevant to many
applied mathematical situations. This is where the data are not given at
time ¢ = 0, but instead are prescribed as a linear combination at times
t = 0 and t = T. We shall refer to such situations as initial - final value
problems. Specific applications of these ideas are in (Payne and Schae-
fer, 2002), (Payne et al., 2004), (Ames et al., 2004a; Ames et al., 2004Db),
(Quintanilla and Straughan, 2005b; Quintanilla and Straughan, 2005a) and
the references therein. This class of problem was originally introduced in
order to stabilize solutions to the improperly posed problem when the data
is given at t = T and one wishes to compute the solution backward in
time, see (Ames et al., 1998), (Ames and Payne, 1999) and the references
therein. (Ames et al., 2004a) study an initial - final value problem for the
first order abstract equation u; + Au = f. (Ames et al., 2004b) investigate
an initial - final value problem for the diffusion equation with the spatial
domain being an infinite cylinder. (Payne and Schaefer, 2002) study an
initial - final value problem for the second order in time abstract equation
uyy + Au = F. They also investigate a similar initial - final value prob-
lem for the equation uy + auy + Au = 0, for a > 0 a constant. (Payne
et al., 2004) study an initial - final value problem for some fluid mechanics
problems; especially in connection with Stokes flow. Further analyses of ini-
tial - final value problems are by (Quintanilla and Straughan, 2005b) who
investigate thermoelasticity according to the new developments of (Green
and Naghdi, 1991; Green and Naghdi, 1992; Green and Naghdi, 1993).
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Further analysis of these theories may be found in (Quintanilla and Racke,
2003), (Quintanilla and Straughan, 2000; Quintanilla and Straughan, 2002;
Quintanilla and Straughan, 2004), (Zhang and Zuazua, 2003), (Puri and
Jordan, 2004). Another article dealing with initial - final value problems
is that of (Quintanilla and Straughan, 2005a) who concentrate on dipo-
lar fluids, see also (Bleustein and Green, 1967), (Green and Naghdi, 1968;
Green and Naghdi, 1970), (Green et al., 1965), (Green and Rivlin, 1967),
(Akyildiz and Bellout, 2004), (Jordan and Puri, 1999; Jordan and Puri,
2002), (Puri and Jordan, 1999b; Puri and Jordan, 1999a), on the (Green
and Naghdi, 1996) extended theory of viscous fluids, and on the Brinkman-
Forchheimer model of flow in porous media. The last topic is of interest in
this book.

The article of (Quintanilla and Straughan, 2005a) analyses the
Brinkman-Forchheimer equations, as used by (Qin and Kaloni, 1998),
namely

Auiy = —pi — ui + ANAu,; — Blulu,,

2.205

In these equations u;, p represent the velocity and pressure, and A, \, 3 are
positive constants.

We take equations (2.205) to be defined on a bounded domain 2 C R?
on the time interval (0,7 for some T' < oo, with the boundary conditions
being

u; =0 on TI. (2.206)

The study of (Quintanilla and Straughan, 2005a) uses the initial - final
condition

ui(T) + o (0) = fi, (2.207)

where « is a constant, and f;(x) is a prescribed function. (The standard
initial boundary value problem for (2.205) would replace (2.207) by u;(0) =
fi- The standard final boundary value problem for (2.205) would employ
u;(T) = f; instead of (2.207).) Here, the objective is to obtain a bound on
u; in terms of f; and «, employing the relation (2.207).

(Quintanilla and Straughan, 2005a) note that for the final value problem
for (2.205), (2.206), i.e. with a = 0, a global solution does not exist. By
transforming ¢ — T — ¢t one may show (cf. for example, the arguments
in (Straughan, 1998))

[ (0)]l
t)|| > . 2.208

O = @0 — e 2y (2205
In this inequality v = (A\y + 1)/A, ko = 26/Am/?, with A\; being the first
eigenvalue in the membrane problem for €2 and where m is the volume of €.
The right hand side of (2.208) blows-up at time 7 = [A/(AA; +1)]log {1+
(A + 1)m'/2/3||u(0)[]}, and so u; cannot exist classically beyond this
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time. (Quintanilla and Straughan, 2005a) then argue that care must be
taken with the initial - final value problem defined by (2.205) — (2.207).
(Quintanilla and Straughan, 2005a) derive a bound for u; by commenc-
ing with multiplication of (2.205) by u; and integration over € using the
boundary conditions to find
d A

Gl = <l AVl = 5 [ jufdn (2200
Q

We employ the Poincaré inequality —||Vul|? < —A;|lul|? and the Cauchy-
Schwarz inequality to find — [, [u*dz < —[[u|*/2/m!/2. Then from (2.209)
with ®(t) = ||u(t)||*> one may show

E < —Clq) - 62‘1)3/27 (2210)
where the constants ¢; and ¢y are given by
214+ 2\) 2
AETTA 2T A

Inequality (2.210) is integrated to obtain

u [u(0)[|e=<1t/2
R N O RIS

for ¢ in the interval 0 <t <T.

This is a bound for u;() in terms of u;(0). However, u;(0) is unknown. We
need to remove ||u(0)| in (2.211) and convert it to an estimate involving
fi and a. The key is also to retain the co term since this contains the
Forchheimer effect (the § term). It is necessary to bound ||u(0)|| from both
above and below.

(Quintanilla and Straughan, 2005a) show that one may demonstrate

]l

(2.211)

) > —120 2.212
o)) > (2212)
and provided |a| > e=17/2]
1
()]} < [£]]- (2.213)

(ol —eer172)
The lower and upper bounds (2.212) and (2.213) used in (2.211) lead to
the estimate
E [, e
(la| —e=T/2) c11/2(a2 + eaT)

lu()]| < et/ ;o (2.214)

provided |a| > e=7/2 for ¢ in the interval 0 < t < T.
(Quintanilla and Straughan, 2005a) observe that while the bound in

(2.214) is not optimal, the system of equations (2.205) is nonlinear, and so
an optimal bound would be hard to achieve. If instead one were to consider
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the equivalent problem for the Brinkman equations, i.e. take § = 0 in
(2.205), we may derive an optimal estimate. We do not include details
since they follow very closely the arguments of (Payne et al., 2004) for the
Stokes equations. The difference is the addition of the —u; term in (2.205).
The Lagrange identity and non-uniqueness proofs of (Payne et al., 2004)
apply here, mutatis mutandis.

2.10 The interface problem

In this section we study the problem where a viscous fluid adjoins a porous
medium saturated with the same fluid. In thermal convection this was
addressed in the fundamental papers by (Nield, 1977) and by (Chen and
Chen, 1988). One of the fundamental problems in modelling flow of a fluid
over a porous medium is that the conditions at the interface between the
fluid and the porous medium are a contentious matter, see e.g. (Beavers
and Joseph, 1967), (Caviglia et al., 1992b),(Ciesjko and Kubik, 1999),
(Jager and Mikelic, 1998), (Jager et al., 1999), (Jones, 1973), (McKay,
2001), (Murdoch and Soliman, 1999), (Nield and Bejan, 2006), pp. 17 — 19,
(Ochoa-Tapia and Whitaker, 1995a; Ochoa-Tapia and Whitaker, 1995b;
Ochoa-Tapia and Whitaker, 1997), (Saffman, 1971), (Taylor, 1971). Very
good agreement with experiment is often achieved by employing the exper-
imentally suggested condition proposed by (Beavers and Joseph, 1967), or
its generalization by (Jones, 1973). (Straughan, 2001c; Straughan, 2002a),
(Carr, 2004) and (Carr and Straughan, 2003) have investigated various
aspects and generalisations of the Nield and Chen-Chen problems. They
find that the Beavers-Joseph and Jones boundary conditions give good
results over a wide range of parameters. The Beavers-Joseph condition has
been successful in the slow flow of a fluid past a porous sphere (Qin and
Kaloni, 1993). If one is employing a method based on linearized instability
and so is using Stokes’ flow, use of a Beavers-Joseph or a Jones condition is
probably justified. Numerical schemes are developed for the coupled fluid
flow and porous flow problems by (Discacciati et al., 2002), by (Miglio et al.,
2003), by (Hoppe et al., 2007), and by (Mu and Xu, 2007). Several com-
putational simulations are reported in these papers. Another interesting
numerical contribution to porous/fluid flow is by (Das et al., 2002). This
paper presents a finite volume method in three-dimensions. The porous
part of the domain is allowed to be anisotropic. It is shown that flow circu-
lation may occur inside the porous medium and the direction of flow may
reverse at the interface between the porous medium and fluid. (Layton
et al., 2003) prove existence for weak solutions to the problem of Darcy
porous media flow coupled to the Stokes equations in a fluid with the
Beavers - Joseph interface boundary condition. They also analyse in detail
a finite element scheme which formulates the coupled problem as uncoupled
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steps in the porous and fluid regions thereby allowing a user to employ some
of the many existing numerical codes for the separate flow regions. (Das
and Lewis, 2007) is another recent very interesting contribution. These
writers are interested in the three-dimensional flow pattern and how het-
erogeneities in the porous medium will affect this. To achieve their aim
they interestingly employ two porous layers with different permeabilities.

The purpose of this section is to review work of (Payne and Straughan,
1998a) which studies the manner in which a solution to flow in a fluid which
borders a porous medium depends on a coefficient in the Jones boundary
conditions. We adopt the notation of (Payne and Straughan, 1998a) and
thus, let an appropriate part of the plane z = z3 = 0 denote the boundary
between a porous medium occupying a bounded region €y in R?, and a
linear viscous fluid occupying a bounded region €2; in R3. The porous region
is in z > 0 while the fluid domain is in z < 0, although both ©; and Q5
are bounded. The interface between €2y and €25 is denoted by L while the
remaining parts of the boundaries of 2; and €y are denoted, respectively,
by I't and T'5. In Q; the fluid velocity is slow such that the governing
equations may be taken to be those of Stokes flow. The question of Navier-
Stokes flow is addressed in (Payne and Straughan, 1998a). In the porous
region {2y the flow is assumed to satisfy the Darcy (1856) equations.

Let (u;, T, p) denote the velocity, temperature and pressure in §2; while
(u*, T™,p™) denotes the velocity, temperature and pressure in Q. The
Stokes flow equations which hold in the fluid region are

ou;  Op Ou;

at axZ +/“L U’l +gl 9 axl O)

(2.215)
8£ + 87T = kAT
ﬁt i 811 -f ’

in Q4 x (0,7), where u is the dynamic viscosity, « is the thermal diffusivity
and g; is the gravity vector which is scaled such that |g| < 1.
The relevant Darcy equations which hold in the porous region are,

I m_ _8pm g ou™ —o0,
k 81:,- 8xz
o S (2.216)
R N
ot U g O ’

in Qg x (0, 7). The constant k is the permeability and x™ is the thermal
diffusivity of the porous medium.
The functions u;, T and T™ satisfy the initial data

ui(z,0) = fi(x), T(x,0) =Tp(z), =z €y,

2.217
T™(z,0) =T (x), =z € Qo. ( )
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On the outer boundary I'1 UT'; we consider
u; =0, T=Ty(zt), on Ty x(0,7),

2.218
u'n; =0, T™ =TL(x,t), on Iy x(0,7), ( )

for prescribed functions Ty and T, with n; being the unit outward normal.
The conditions on the interface L chosen by (Payne and Straughan, 1998a)
are

us = uy', T=Tm", kT3 =r"TY,
o (2.219)
—= ug.
N
The coefficient « is determined by experiment for a given fluid and a given
porous solid. These boundary conditions are discussed at length in (Nield
and Bejan, 2006), see also chapter 6. The condition ug 3+ us3 g = uﬂal/\/E
essentially derives from the work of (Jones, 1973). The motivation for
this arose from (Beavers and Joseph, 1967) who argued on the basis of
experimental results that

P =p—2puuzz3, ug,3 +usg =

(65} m
ugs3 = — (ug —ug ), on L 2.220
8,3 \/E( s — ug') (2.220)

and (Jones, 1973) generalised this to include the shear stress at the
interface, i.e.

o m
ug,3 +us,p = 71% (up —ug'). (2.221)

(Nield and Bejan, 2006) write that (Saffman, 1971) argues that the
last term may essentially be dropped in equation (2.220). This is the
justification for (2.219)s.

The object of this section is to describe an a priori estimate showing how
(u;, T) and (uf*, T™) depend continuously on the interface coefficient «;.
To do this, let (u;,p,T) and (ul™, p™,T™) satisfy (2.215) — (2.219) and let
(vi,q,S) and (vI™,¢™,S™) solve the same boundary initial value problem
with identical data functions f;,To,T§", Ty and 17, but with the Jones
coefficient «; replaced by a different value as. The difference variables
(w;, 7, 0) and o are defined by

w; =u;—v;, w=p—gq, 0=T -5, o= — as. (2.222)

By direct calculation one finds that (w;, 7, 0) satisfy the partial differential
equations

8wi or

ot~ om; HAwitad,
3w,~

— 2.223
i, (2:223)
2 a0 as
v v O2 A
at Tligg, TWigg, = A0
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in 4 x (0,7),
% i —%7;7 + g™,
agf —0, (2.224)
ag;n + u" 869: + w” %Z% =r"AO™,

in Qg x (0,7).

The initial conditions become
wi(x,0) =0, 6(z,0)=0, x¢€Q, 0™ (x,0) =0, z€Qy. (2.225)
On the outer boundary the relevant conditions become

w; =0, 6=0, on Ty x(0,7),

wi'n; =0, 6™ =0, on Ty x(0,7). (2.226)
The interface boundary conditions may be written
w3 = w3, 0=0m, kb3 = K™y,
T =T = 2pws 3, wg,s + w3z = gwg—k i“ﬁv (2.227)
vk vk

these holding on L x (0,7).

(Payne and Straughan, 1998a) establish the following theorem which
demonstrates continuous dependence of a solution on the interface
coefficient «;.

Theorem 2.10.1 Suppose 0T /0n € L'(Ty x (0,7)) and dT™/dn €
LY (Ty x (0,7)). Then there exist constants v(< 2u/k), B,C and A,
determined in (Payne and Straughan, 1998a) such that

t
/ wiwidquB// wiwidxdnJrfy/ ww] dx
Q1 0 Q4 Qo

CeBt R
< ( fifidw + AtT%) o2, (2.228)
931

Topag

Furthermore, there is a constant M, depending on t, such that

/02dx+/ (™) < 2L 2. (2.229)
Ql Qz

19

The proof of this theorem is technical, care must be taken with the
interface terms, and we refer to (Payne and Straughan, 1998a) for full
details. Nevertheless we note that the proof is interesting and is based on
a combination function ®(t) of the form

t
D(t) :/ wiwidx—l—’y/ / wtw* dx dn .
Q1 0 Qo
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2.11 Lower bounds on the blow-up time

(Payne and Schaefer, 2006; Payne and Schaefer, 2007) and (Payne and
Song, 2007a) produce a clever argument to show that one can derive lower
bounds for the blow-up time for a nonlinear differential equation and for
the Navier-Stokes equations with nonlinear forcing terms. Prior to this
work there had been many analyses of blow-up which had derived upper
bounds on the blow-up time. However, the work of (Payne and Schaefer,
2006; Payne and Schaefer, 2007) and (Payne and Song, 2007a) is novel in
that it produces a lower bound for the blow-up time. (Suzuki, 2006) shows
how to derive a universal bound, independent of the initial data, which is
useful in calculating the initial blow-up rate of a solution, whereas (Hirota
and Ozawa, 2006) consider numerical techniques for estimating the blow-
up time and the rate of solution increase. (Kirane et al., 2005) investigate
critical exponents of Fujita type when fractional derivatives are present.
(Fila and Winkler, 2008) demonstrate a solution which blows up in a finite
time at a point with the solution remaining bounded elsewhere. Other
interesting blow-up results and analysis showing prevention of blow-up are
due to (Bhandar et al., 2004), (Boutat et al., 2004), (Tersenov, 2004).

We now consider an analogue of the (Payne and Song, 2007a) problem
but for a Brinkman porous medium. The equations for the Brinkman prob-
lem with a non-zero inertia and nonlinear forces depending on temperature
are, cf. equations (2.76)

Ou; op
« ot 77U1’+>\AUZ787];14+}LZ(T),
8ui
_ 2.230
T (2.230)
oT oT

In these equations u;, T, p are velocity, temperature and pressure, a;, A are
the inertia and Brinkman coefficients and h;(T) and f(T) are nonlinear
functions of temperature. Equations (2.230) are defined on a bounded
spatial region  over a time interval (0,7). The boundary conditions
considered are

w; =0, T=0 on T x (0,7), (2.231)
while the initial conditions are

ui(x,0) = ud(x), T(x,0)=Tp(x) > 0. (2.232)
We here only consider the Brinkman model, but one could consider a Darcy
model. Also, we only consider Dirichlet conditions on the boundary whereas
one could alternatively employ Neumann boundary conditions following
(Payne and Schaefer, 2006), (Payne and Song, 2007a). We also note that
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we could employ T = constant in (2.231) although care would then need
to be taken with the function f.

Since both equation (2.230); and equation (2.230)3 are forced by non-
linear functions of temperature, one may ask if blow-up occurs, will this
be in the first instance via the velocity or the temperature field? We follow
(Payne and Song, 2007a) to show this must be via the temperature.

Let t1 be the blow-up time of the temperature T and t5 be the blow-up
time of the velocity u;. We wish to show that ¢; < t5. Suppose, therefore,
this is false so that t5 < t;. Then, for t < t3, we multiply equation (2.230);
by u; and integrate over Q) to find after integrations by parts and use of
the boundary conditions and (2.230)a,

d « 9 9 9 /
— —|[ual||* = —||lul||* = A||Vul|*+ | h;u;dx.
gl =l - X vug+ [

We employ the Poincaré inequality A |lul|? < ||[Vu||? and the arithmetic-
geometric mean inequality for v > 0 to now see that

d o 2 i 2 ||h||2
LX< —(1 A)\77> sy 2.2
g g7 < = (1 = )l 5 (2:233)
Pick v = (1 + A\1) and then from (2.233) one sees that
d v [
Il < = fla? 4+ 7= (2.234)

Since t < ty < t1, h;i(T) is bounded and so ||h||? < M2, for some constant
M. Employ this bound in (2.234), and integrate with an integrating factor
to obtain

(I < fual? exp |- (<220)e

* e (e ()

I

(2.235)

where t < t5. Now let ¢ — 9. By assumption ||u(t)||* blows up at t = ta,
but inequality (2.235) contradicts this. Thus, t; < t3, and so t; is a lower
bound for the blow-up time.

The conditions we now impose on the nonlinear function f(T') are the
same as those of (Payne and Schaefer, 2007), namely

f(0)y=0, f(s)>0, for s > 0, (2.236)
* ds

—— is bounded for T" > 0, 2.237

L7 (2237)
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and there are constants n > 2 and § > 0 such that

© gs \"! n
f(1) (/T f(s)) —o00 as T — 07, (2.238)
, > ds B
F(T) /T T Sn1os (2.239)

As (Payne and Schaefer, 2007) remark, from the work of (Ball, 1977)
and (Kielhofer, 1975), when the solution does cease to exist globally then
the behaviour is that of blow-up.

To now derive a lower bound for the blow-up time ¢; we follow (Payne and
Schacefer, 2007), (Payne and Song, 2007a). Put R = [ ds/f(s), v =1/R,
and define the function ¢(t) by

By differentiation

d _
d—f :n/Qv" Lordz

=n | — [AT —w,T; + f(T)] dx. (2.240)

Using the chain rule one shows

i1 1
e U / (V") quide
/Q f(T) nJjo

1
= — |:/ (v”ui),idm — / ’Un’LLi’id{L‘:| =0.
nija Q

Thus, equation (2.240) reduces to

d(ﬁ ,UnJrl

7 =" 7@ [AT + f(T)] da. (2.241)

From this point, the estimate for t; effectively follows from the arguments of
(Payne and Schaefer, 2007). Integrate the first term on the right of (2.241)
by parts to find

v HIAT / ptl v+l T
n| ———dr=-n — ) T,;dx+ n/ —— —dS, 2.242
o T ()T @ o S (2242)

where 9/0v denotes the unit outward normal derivative. Thanks to con-
dition (2.238) the last term in (2.242) is zero. The first term in (2.242) is
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expanded and then (2.239) is employed to find

o FLAT / ,Un—',-lf/(T)
n| ———drx=n| ——T,T;dx
o [f(T) o J? o

T,
—n(n+1) / — " 2T d,
of

,UnJr2 ,Un+2
< n/Q N T, Tin+1-plde—n(n+1) /Q NZE T;Td
Un+2
o f
Inequality (2.243) is now employed in equation (2.241) to find

d n+2
a9 < —ﬂn/ Y 5 TZTdeJrn/ v" .
Q Q

it = 7

Noting that v("/2*DT,;/f = 2(v"™/?) ;/n this inequality is rearranged as
d 4
i < _45 / (™2 ;(v"/?) idx + n/ v, (2.244)
dt n Ie) ’ ’ Q

If m denotes the measure of 2 then from Holder’s inequality and the
Cauchy-Schwarz inequality one sees

2(n+1)/3n
/Un+1d$ Sm(n72)/3n </ U3n/2d$>
Q Q

(n+1)/3n
<m(n=2)/3n </ vznd:c/ v"dx) . (2.245)
Q Q

We next use the Sobolev inequality

1/2 3/2
e < C( deas) ( / w,iw,ida:) ;
Q Q Q

where a value for C is calculated in (Payne, 1964), taking 1) = v™/2 to find

1/2 3/2
/ v?"da < C(/ v"dx) {/ (v"/z)yi(v"/Q)ﬂdx] .
Q Q Q

This estimate is now used in (2.245) to obtain

/vn+1dx§m(n2)/3nc(n+1)/3n<al/ ‘V’Un/2|2df£
Q Q

1 (n+1)/2n
X (/ v”dw) ,
a1 Jo

> (n+1)/2n

(2.246)
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where the constant o;; > 0 has been added to allow removal of the |Vo™/2|?

term. Next, employ Young’s inequality

s p s
with X = oy [, |[Vv"/22dz, Y = [,v"dz/a1, p = 2n/(n+1) > 1, and
s=2n/(n —1). Then, from (2.246) we derive

/ vz <m(n—z>/3nc<n+1)/3n(L+ 1)a§"/<”+1> / Vo2 2 de
Q - 2n Q

(n—2)/3n ~(n+1)/3n n—l) 1
+m C (Qn a%n/(nq)

(n+1)/(n—1)
X </ v”dm) . (2.247)
Q

Inequality (2.247) is next employed in inequality (2.244) to find

d¢ < nm(n72)/3n0(n+1)/3n(Lﬂ)a?n/(n—kl) _4p / Vo2
dt 2n n | Jo

4 m(n=2)/3n G (n41)/3n (” - 1) 1
2n

o2/

D/ (=1 (9 948)

The constant a; is now selected to make the first term on the right of
(2.248) zero. Thus, for K computable, from (2.248) we derive

do

=7 < KpntD/(n=1)
dt — ¢

This inequality is integrated to obtain

1 1 2Kt

PO~ [P0 = 1)

When t — t; (the blow-up time), then (2.249) yields the lower bound # for
t1, where

(2.249)

n—1 1
2K )[(;5(0)]2/(”—1)

:<”2K1)</Q [/T:z) fiz)]"dxyz/(n_l). (2.250)

The above derivation simply adapts the clever analyses of (Payne and
Schaefer, 2007) and (Payne and Song, 2007a) to a Brinkman model.

A lower bound with a more direct derivation may be found by adapting
the method of (Payne, 1975), pp. 49, 50. To do this we work with equa-
tion (2.230)3. The assumption on the nonlinearity is now inequality (8.31)
of (Payne, 1975), namely

/TQp‘lf(T)dx§/|T\2p+7, (2.251)
Q Q

tlzf:<
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where 7 is a positive constant, and (2.251) holds for any positive integer p.
Introduce the function

D, (t) = /Q TP dz.

Then,

dt ot
:2p/ T2p—1Ade—|—2p/ 7?7~ f(T)dx
Q Q

a®, :2p/ T2p—1a—Tdm
Q

oT
— / 7?7~ Yy, — dax. (2.252)
Q 0x;
Integrating by parts and using the boundary conditions,

oT 1 0
/ TPy, de =— | w; TP dx
Q Ox; 2p Jq 0w

1 1
=— / un; T dS — — / w; ;T dx
2p Jr 2p Jo

=0. (2.253)

Further integration by parts and use of the boundary conditions yield
T
2p/ T?P~IAT dx =2p/ 7201 or dS —2p(2p — 1) / T?P72T,T ;dx
Q r on Q

=—2p(2p—1) / T?P727, T dx . (2.254)
Q

Now, use (2.253), (2.254) and inequality (2.251) in equation (2.252) to see

that

dd 2(2p—1
7P S*L/ TIZTIZ?deer/ |T|2p+7 dx
dt D Q Q
<2p / TP dg (2.255)
Q

Next, put

T (t) = sup [T(x,1)].
zeQ

Then from (2.255) we may derive

o,

—2 < 2T D, .
at =P

An integration of this inequality yields

®,(t) < ®,(0) exp [2]9 /Ot Tg(s)ds} .
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Raise both sides of this inequality to the power 1/2p and then let p — cc.
In this manner we obtain

T.(t) < T.(0)exp {/Ot Tﬂ(s)ds} . (2.256)

Since ¢; is the blow-up time for T we must have T, () — oo as t — t1,
and assuming T is sufficiently regular,

/tl T (s)ds = 0. (2.257)
0

The next step is to raise both sides of inequality (2.256) to the power v
and then, provided ¢t < tq, this inequality yields

rwes [ [ T26)s] <700)

A further integration of this inequality over 0,¢ < ¢, leads to

1~ exp {—y /0 t Tj(s)ds} < T7(0).

Let now ¢t — ¢; and employ condition (2.257). In this way we find

1
— <. 2.258
~T7(0) = ( )
Inequality (2.258) represents an alternative lower bound for the blow-up
time t; to the estimate (2.250).
The above proof is a straightforward adaptation of the demonstration
of (Payne, 1975), pp. 49, 50.

2.12  Uniqueness in compressible porous flows

So far in this book we have concentrated on fluid flow in a porous medium
where the fluid may be treated as incompressible. However, sound propa-
gation through a porous medium is one important example of a situation
where flow of a compressible gas in a porous material is necessary. We study
in detail wave motion of a compressible fluid in a porous medium in chapter
8 with related material given in chapter 7. Therefore, in this chapter we
commence a study of the well posedness of a theory for compressible flow
in a porous medium by establishing a uniqueness theorem. Since the wave
motion in chapter 8 is typically for sound waves propagating in an infi-
nite medium we here establish a uniqueness theorem for flow in an infinite
spatial region. To establish our theorem we appeal to a beautiful result of
Dario Graffi, (Graffi, 1960) although Graffi’s paper is conveniently found
in the selected works, (Graffi, 1999), pages 273 — 280.

The model for compressible flow in a porous material is taken from
(De Ville, 1996). It consists of the equations for flow of a barotropic per-
fect fluid, cf. (Fabrizio, 1994), to which have been added a Darcy term and
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a Forchheimer term to represent the interaction with the porous matrix.
This model is one of equivalent fluid type, and these are discussed in greater
detail in section 8.1. The equations we employ are those of (De Ville, 1996),
equations (4) and (5), although we assume the fluid is polytropic so that the
pressure - density relation is of form p = ap”, where p and p are pressure
and density, a is a positive constant, and ~ is a constant with 1 < v < 2.
With v; being the fluid velocity, k, A,b; positive constants the model of
(De Ville, 1996) may be written

Jdp Jdp ov;

A 7 :Oa

ot Yo o, 950
%+U~%+b ’L}U‘#»ﬁv'*fﬂ Y—2, . ( )
ot ! O PR DY pr P

where we adopt the (Graffi, 1960; Graffi, 1999) notation v = |v/|.

(Graffi, 1960; Graffi, 1999) establishes uniqueness for (2.259) when
by = 0,k = 0. The extension to include these terms is non-trivial and
given below. Nevertheless, we extend the (Graffi, 1999) method and employ
his notation. Henceforth, we employ the notation (Graffi, 1999) to denote
paper 22 of the selected works, pages 273 — 280.

Equations (2.259) are defined on a space - time domain. The time domain
is (0,7) and the spatial domain D is either R? or the exterior of a bounded
domain o in R3. In either case D is an unbounded domain. We impose the
same hypotheses as (Graffi, 1999), and in particular his hypotheses (a) —
(g). However, we have already mentioned hypothesis (b) which states that
the pressure is polytropic and we have no need for hypothesis (¢) which
concerns the body force, since one may regard equation (2.259) as defining
a particular form for the body force. The remaining hypotheses (a) and (d)
— (g) are stated below.

(a) In the domain D x (0,7) the velocity v and density p are uniformly
bounded together with their first derivatives in space and time.

(d) If D has an interior boundary dog, then on doy we assign v-n, n being
the unit outward normal to dog, and where the fluid enters so that
v-n < 0 we assign p and v.

(e) The values of p(x,0) and v;(x,0) are assigned.
(f) The density p is positive and |Vp|/p is bounded in D x (0,7).

(g) Let R denote the distance from the origin in D, then p > ¢/R?, where
c is a positive constant and 3 > 0 is a constant.

Let us observe that the last relation is physically necessary. It allows the
density to vanish as R — oo although not in an arbitrary way. In fact, it
is condition (g) which makes the extension of the (Graffi, 1999) result to
system (2.259) non-trivial. One now has to also handle the terms byvv; and

kvi/p.
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Figure 2.1. Geometry for uniqueness proof

We now denote by S the intersection of the ball of radius R with D. The
geometrical configuration is shown in figure 2.1.

The outer boundary of S, i.e. the spherical surface of radius R, is denoted
by o.

To study uniqueness we follow (Graffi, 1999) and let p, v; and p+p1, v;+v}
be two solutions to equations (2.259) which both satisfy hypotheses (a) and
(d) - (g). By subtraction we find p; and v} satisfy the equations

8p1 0 1 -
o T o, P TP ) = pui] =0,
81} 10(v; +v}) v}
e T* i 9,
0
b{ (p+p1)7%5 (p+p1) p ‘285} (2.260)

k{ vz—i—v vz}
P+P1 p

— b1 {(v+v1)(vi +v]) —ov; },
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where we have put b = ay/\. The proof of (Graffi, 1999) is very clever and
balances the vy - Vp; term which arises from (2.260); with an equivalent
term from (2.260),. This necessitates the use of a weighted L? energy for
p1, weighted by both p7=3 and (p + p1)773.

We begin by multiplying (2.260)2 by v} and find

10
2 114 4 o1y o101
SV = — 0 (Vi +v;) § = 000

— b {(p+p1)" 2o+ p1)i—p" 2pi}

2.261
_kv.l{(w@)_w} (2.261)
“LNot p
— b {(v+v1)(v; +v]) — oo}
Employ the rearrangement (5) of (Graffi, 1999),

(p+p1)" 2+ p1)i = " 20
1 _ —

=5{lo+p) 7 =P {(p+ p1)i + 0} (2.262)

1
+ §P7_2,01,i +(p+ 1) 2pri-

The first term on the right of (2.262) is handled by firstly noting that from
hypothesis (f) there is a positive constant n such that

[(p+ p1).il <nlp+p1), lp.il < np,

then
Hp+p1)"2 =02 H(p+p1)i +p.}]

<nlp+p1+plp+p) " —p7?
=nllp+p) =" plo+p1) 2= (p+p)p" 3. (2:263)

To bound the terms on the right of (2.263) one uses the intermediate value
theorem, and for 0 < 6 < 1, and 0 < ' < 1, one finds

(p+p1)" =" < (v = D(p+6p1)" *p1l, (2.264)
and

1 1
(p+pr)>=7 pP

lp(p+ 1) = (p+ p1)p" 2| = plp + p1)

(p+p)* 7 =p*
(p+p1)> 7P~

_ ‘ B=(+0p)* "m

| (e p)e |

= plp+ p1)

(2.265)
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Combining (2.264) and (2.265) in (2.263) one then obtains

{(o+p1) 2 =02 {(p+ p1).i + 0}
(B=N(p+8p)*" (2.266)
(p+p1)>7p> 1'

<nl(y=D(p+0p) %+

If p; is positive then the greater value of the right of (2.266) is achieved
with § = 0,6’ = 1 (since v — 2 < 0) whereas if p; is negative we select
6 =1,0’ =0, which in turn yield,

{o+p)" 2 =" 2H(p+p1)i +pa}| <2007 2|1l
{o+p) 2 =2 o+ p1) i + 0| <2000+ p1) 2ol

These results together in (2.266) lead to

Lo+ p) 72 =" H{(p+ p1)i + pi}| (2.267)
< 20{(p+p1)" 2+ "2 }|pal.
We now see that from (2.267)
- fv Ho+)2(p+p1)a— 0" pa}
< bn{(p+p) 2+ 2} v
< %n{(p+ p1) "t + pP Pt + 207 (2.268)

where in the last line the arithmetic-geometric mean inequality has been
employed. Thus, from (2.268), (2.262) and (2.261) we obtain

2 1,1 1 1,1
55 V1 < v (v ) — 005

bn
+—{ (P4 p) *pT + PP 4P} + 207}

i+ (p+ 1) P00s) (2.269)
_ kvl{(w> _ v}
I\ptm p
— b} { (v +v1)(v; +v}) — v}
The first two terms on the right of (2.269) are written as
10 1
1,1 1 2 2
— ;v (v + ;) — ==—(v07) + Zvj 07 (2.270)
j T 9 g, IV T gt
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The final term of (2.269) is handled with the identity, (Payne and
Straughan, 1999a),

1
[(v+v1)(vi + v))—vvs|v] = 5(1} + vy + )i

+ (v 4+ v = V) (v +v1 +v). (2.271)

Thus, recalling hypothesis (a) the gradients of v and v + v! are bounded
in (2.270) and then from employment of (2.271) and (2.270) in inequality
(2.269) we deduce that, after integration over S,

d1 3 1 0
bn _ -
+7/S[(p+p1)27 ot + pP T + 207 dx

b

(2.272)
Y /s v [PW_QPM +(p+ P1)7_2P1,i} dx

2
. 1 .
k/vﬂ(%+%>w}m’
s p+p1 P

where N; is a bound for |Vv| and |V (v + v!)| and we have discarded the
last term of (2.269) thanks to (2.271). (In studying continuous dependence
one may desire to retain the right hand side of (2.271) and then use the
effect of vy in L3, cf. section 4.6.2.)

To handle the last term in (2.272) we note

) 1 .
_@/@Kw+%>_wkx
s p+p1 p

2 1
:_k/44ﬁ44M+k/lﬁﬁﬁde
s (p+p1) s p(p+p1)

The arithmetic-geometric mean inequality is used on the last term in the
form

(2.273)

1 2 2 2
k/ip”’“’l dz gk/ivl dx+5/72“p1 da .
s p(p+p1) s (p+p1) 4 Js p*(p+ p1)
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This inequality is inserted in (2.273) and the result employed in (2.272) to

find
d1 3 1
—f/v%dxg le/v%dx—f/ nivivdS
dt2 Js 2 s 2 JoUdoao

bn _ _
+ 3/ [(p+ p1)> ot + p*7 = pi + 207]du
s (2.274)

2

k 2.2
+f/#dm_
4 Js p*(p+ p1)

To continue we note that from (2.259)s,

b _ _
—*/sz’l [P 2pri+ (p+p1) prilde

kv; = —pv;s — pvjui; — bipvv; —bp ' lp ;.

Thus, recollecting hypotheses (a) and (f) we see there are constants ny,ns
such that

v <nip+ngp’.

Thus, there are further constants my, mo, ms, £1,f> and £3 such that

v? <mip® + mop? Tt + myp™,
and
k 2 Y /¢ v—1 /¢ 2v—2
5 v < 1+ Lap + £3p (2275)
4p2(p + p1) (p+p1)
To incorporate the (Graffi, 1999) weights p?=3, (p+ p1)? ™2 we write
él -3 2—
(o) (ot ). 2.276
o+ p1 (p+p1) 1(p+p1) ( )

Then we use Young’s inequality for arbitrary a > 0,

2v—2 27—2\p -1 —174
L2, [ap™ 22 [a™ (o +p1)7"]
p+p p q
pl4+qgl=1Pickg=3—v>1,thenp=(3—7)/(2—7) > 1. Thus,
6392W72 (3 _3
< +p1)7
po = Bomarm T -
l3(2 = 7)o/ PIB=D/@=) | =3
B-=17)
A similar calculation utilizing Young’s inequality shows
lop? ™t by -3
< (p+p1)”
+ 3—~)8G-7
ptpr = (3-8 (2.278)

l3(2 — 7)1/ pB=N/C=) | =3
3=
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Thus, (2.275) — (2.278) in inequality (2.274) give

d1 3 1
—f/v%dxg le/dex— f/ nivivdS
dt2 Js 2 s 2 Jouoo,

bn _ _
+5 /S [(p+p1)> 0] + 0> 9] + 20| da

b _ _
—5/113 (07 2p1i+ (p+p1)" ?puri)de
S

" /s(p +p)7 {gl(p +p)* (2.279)
Lo L U3
G-)F " By

/ A Clit) [gQﬁ(i%—v)/(?—v)p(S—W)/(Q—'v)
s (3—7)

4 3B/ pv(3—7)/(2—7)] Rz

+ v} p%dm

The next step is to multiply equation (2.260); by p?~3p; and then by
(p + p1)""2p1 and integrate over S. This part of the calculation follows
that of (Graffi, 1999).

Upon multiplying (2.260); by p?~3p; one may show that

10, _
5&(/?7 o) =p" 2[)1,1‘?13
8 y—2 1 1 y—3 2 1
= [P p1Y; + 5P p1(vi + Uz):l
e (2.280)
AT (G FEl A R P
1 1, .
—3” ot (vi 7). + S %)i(vi +v})pt.
For the fourth term on the right,
(07 2)i = " Ppailprvi| = 1B =)0 *pvip]
<n(3—7)p"?|p1v1
n _
< @Bt 0], (2.281)

where hypothesis (f) has been employed. Further, using hypotheses (a) and
(f), we have for constants g1, ga,

1 »
| = 5P P i +v7) i < @p? Pk, (2.282)

1 _
|5 (P77 i(vs + vi)pi] < @207t (2.283)
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The third term on the right of (2.280) is handled by noting

2
PO s o B=) Pt oes
2 Ot 2 P
Then, from (2.259)1,
Pt Vi
—_— = — p’i /U’L,Z
PP

Using hypotheses (a) and (f),

—_ §q37
p

for a constant gs. Then, for a further constant g4 > 0,

2
pi 0 v—3 -3 2
- < Y .
9 8tp S q4p P71

Thus, combining (2.281) — (2.284) in equation (2.280) we find

10

—(p7—3,2
20t

(0" %p}) = p" P prav}
9

B Bxi

+map®pi + maof +map??pt

1
[0 2p1v; + 507 Pt (vi 4 v;)]

(2.284)

(2.285)

Similarly, we multiply equation (2.260); by (p + p1)?~2p;1 and obtain

0 _ p? 0 _
5[(ﬂ+p1)7 SP%] = —Ela(ﬂﬁ‘m)y 3

+(p+ 1) Pprfpvi — (p+ p1)(vi +07)] ;-

N | =

The last term of this expression may be rewritten

(p+p1)"*p {— [(p+p1)vi] ; — (Plvi),i}
—[(o+p1)"2p1vi]  + (p+ p1) v pr

— — - U
—(p+p1)"*pivii — (p+ p1)” dé(P%)z
9 y—2 1 1 y—3 2
= —o—[(p+ )" ?prv; + 5 (p+ p1)" Pvipi]
8.’1% 2

1 _
- 5(0 + p1)7 P07

(v=3) (p+p1)i

+ vi (p+p1)2pT + (p+ p1) " vipri-

2 (p+m)
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Hence, we find

| @

2
[(p+ 1)) =~ L0 (p 4y
t 1 2 Ot
0 _ 1 _
~ 92 [(p+ p1)" %provf + §(P + p1)" Pvpl]

DN =
D

; 2 (2.286)
- §(P + 1) v ip0%

(v=3) (p+tp1)i -3 2 —2.1
+ v; =(p+p1) o+ (p+p1) v
2 (p+p1) ( ) i )

From equation (2.259);

(p+p1)e _ (vitw)) ol
(rp) ~ (oo PP it

and hence recollecting hypotheses (a) and (f) we find from (2.286) that
there is a constant mjs such that

) ~ _
ot [(p+p1)"2pT] <ms(p+p1)" % pl

N | =

0 B 1 B
5[0+ 01 2010] + 5 (p 4 p1)vipd] (2.287)

2
+ (p+p1) v pri -
Upon adding (2.285) and (2.287) and integrating over S we may derive,

%%/S{[p”““r(p+p1)”‘3]pf}dxS/

(0772 + (p+ p1)" 2] vi p1ide
S
- / ni [{/ﬂ‘g +(p+p1) 1o}
oUdog

1 1
+ 507 Pt (vi+ ) + 5+ Pl)w_sviﬂﬂ ds
+ mo / P pdda + ms / vida
5 5

+ / [map? ™ +ms(p+ p1)??] plda. (2.288)
s
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The idea is now to add (2.279) and (2.288) together in such a way that
the terms involving v} p1; add to zero. So, we add (2.279)+(b/2)(2.288) to
derive

1 2 b y—3 2 b / y=3,2
|: /S'Ul X + Ap P1 T + S(p+p1) p1axr

1
[pQ’Y 4+(p+p1)2’y—4}p%ds+ 5/( +n1)v1d5

+ / (P72 4+ (p+ p1)"?] pidS
4 / 2073 img 4 7Y 1apB D= Ly 18-/ =] gy
S

bn
Jr/pl(erpl)7 3[r4+ (p+p1)~ 1} dx

2
—|—r4/v1da:, (2.289)
S
where
b 2 —
r1=mz+§, Tz_(3 v)ﬁﬁ?’w@ ",
s = (2 V)g a3/
3—=7
lo l3 3Ny

= = St g

I Gt P

Now invoke hypothesis (a), let n; be a bound for p, p + p1, and integrate
(2.289) twice over the time interval (0, k) to see that

h
1 b
/ dt/ *v?+4/ﬂ it ot p)TT 3pf}d
/ dt/ n] ™ ) [+ (p+ 1) P pRdS
1 h
+/ dt/h%vfdbur/ dt/hk1 (P2 4+ (p+ p1) ] plda
0 o 0 S
h
+r4h/ dt/ufdx, (2.290)
0 S
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for a constant k; independent of h. Let nl_l + n1, (1 4+ n1)/2 be denoted
by constants 75, rg. Then we rewrite (2.290) as

/ dt/vl (1 - 2r4h) dx—i—/ dt/plpW 3 f—2k1h)d
b
+/ dt/pf(p+p1)773(ff2k1h>dz
0 s 2
h h
< 2r6h/ dt/vfds+2r5h/ dt/p%?’pfds
0 o 0 o

h
+27"5h/ dt/(p+p1)”‘3p§ds. (2.291)
0 e

Now suppose h is such that

1 b
1—2r4h > = S 9kh> -
7"4h = 5 2 klh =7 ,
then define the Graffi function G(R) by

h
b
:/0 dt/s(v%Q[p”3+(p+p1)”3}p%>d:c. (2.292)

Then from (2.291) we see that for a constant A = max{8rgh, 8r5h/b},
G(R) < AG'(R).
This inequality integrates to see that for R > Ry > 0,

R—-R
G(R) > G(Ry) exp ( 1 0) . (2.293)
Now, |p1| = |p+ p1 = p| < [p+ p1| + |p| and so by hypothesis (a), |p1] and
vy are bounded then G(R) has maximum growth in R like R#(3=7)+3 ysing
also hypothesis (g). Thus,

i G(R)
30 RBGB—7)T3+e

This contradicts (2.293) and so v} = 0, p1 = 0 on S x (0,h). Since the
bounds in hypotheses (a), (d)-(g) are independent of h we may reapply the
argument on (h,2h) etc., to conclude uniqueness on S x (0,7).

=0.



3
Spatial Decay

3.1 Spatial decay for the Darcy equations

A special class of stability problems are those which investigate how the
solution to a problem decays in space given data on certain boundaries.
Within porous media such studies are relatively recent. In studies of fluid
mechanics such spatial decay estimates have a longer history. For exam-
ple, for the steady Navier-Stokes equations estimates have been provided
by (Horgan, 1978), (Horgan and Wheeler, 1978), (Ames and Payne, 1989).
Estimates for the time dependent diffusion equation are given by (Horgan
et al., 1984), (Lin and Payne, 1994), (Payne and Philippin, 1995), for such
diffusion equations backward in time by (Lin and Payne, 1993), (Franchi
and Straughan, 1994), and for the Stokes equations by (Ames et al., 1993),
(Chirita et al., 2001), (Chirita and Ciarletta, 2003), (Song, 2003). Other
areas of recent interest for spatial decay estimates in Continuum Mechan-
ics are in swelling porous elastic soils, (Bofill and Quintanilla, 2003), in
anisotropic elasticity, (Chirita and Ciarletta, 2006), the dual-phase-lag heat
equation, (Horgan and Quintanilla, 2005), in generalized heat transmis-
sion, (Lin and Payne, 2004), (Payne and Song, 2004a; Payne and Song,
2004b), and in Maxwell’s equations associated with electromagnetism of
continuous media, see (Fabrizio and Morro, 2003), pp. 366 — 373. The spa-
tial decay estimates of interest in this book are of the type derived in
porous media by (Payne and Song, 1997) for the equations of Darcy and
Brinkman type, by (Qin and Kaloni, 1998) for the Brinkman-Forchheimer
model, by (Payne and Song, 2002) for the Forchheimer equations, and then

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_3, (© Springer Science+Business Media, LLC 2008
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by (Payne and Song, 2000), (Song, 2002) for double diffusive convection in
a porous medium incorporating the Soret effect. The work we describe in
the first four sections of this chapter is all new, although we employ meth-
ods similar to those of (Payne and Song, 1997; Payne and Song, 2002). We
also describe the interesting spatial decay estimate derived by (Ames et al.,
2001) for the situation where a porous medium is in contact with a clear
fluid.

There are estimates of spatial decay type for other theories of porous
media. For example, (Iesan and Quintanilla, 1995) derive bounds for a
porous type theory where the material is an elastic body which contains
voids.

3.1.1 Nonlinear temperature dependent density.

We now study the following system of Darcy equations for non-isothermal
flow in a saturated porous medium, cf. chapter 1, sections 1.2, 1.6.1,

up = —pi+ 9T +§T?,
T +wl,; =AT,
where we have taken the density in equation (1.15) to be quadratic in 7.

Here u;, p, T are velocity, pressure, and temperature, and g;, g; are gravity
vectors which we assume (without loss of generality) satisfy the constraint

lgl,lg] < 1.

We have taken the thermal diffusivity to be equal to 1 without any loss for
the analysis contained herein.

Let D be a domain in R? and then we consider the semi-infinite cylinder
R C R3 which is formed by the domain D running from z = 0 to z = oo.
The domain D x {z} we denote by D, and R, is the domain D X (z, 00),
as shown in figure 3.1

Figure 3.1. Spatial cylinder domain
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We denote the boundary of R by OR. Observe that R is composed of
D(z = 0) together with the curved boundary of the cylinder which we
denote by OR., and the limit boundary of D as z — oc.

Equations (3.1) are defined on R x {¢ > 0}, with the following conditions,

T(x1,22,23,0) =0 in R,

UaNg =0 on dD x {z > 0} x {t > 0},

T(z1,22,23,t) =0 on 0D x {z > 0} x {t > 0}, (3.2)
ug(x1,2,0,t) = f(21,22,t), in D x {t > 0},

T(xl,xg,O,t) = h(l‘l,l‘g,t), in D x {t > O}

In addition, the following decay-like bounds are imposed on the solution,
u, T,T; =0(1), p=0(1) as z(= x3) — 00, V1,2, (3.3)

(Payne and Song, 1997) derive spatial decay estimates for a solution to
(3.1) in R together with conditions (3.2), (3.3), when §; = 0. We here allow
i # 0 and our presentation is different from that of (Payne and Song,
1997).

Next, note that for different cross section z—places, z; and zo we show,
as in (Payne and Song, 1997),

/ usdA = / usdA — / dz/ uz 3dA

but since u; ; = 0, with repeated Greek indices denoting summation over 1
and 2, uz 3 = —Uq,q, Whence

/ ’LLgdAZ/ U3dA+/ dz/ Ug,odA
D., D., 2 D,
:/ UgdA—‘r/ dz/ UM dl
Dzl Z1 oD,

by the divergence theorem, where d¢ denotes integration around 9D, . But,
since uaNo = 0 on dD, the second term on the right vanishes. Thus, for
arbitrary 0 < z1 < 29 < 00,

D D

21 Z2

If we apply (3.4) to z =0 and z — oo, then

fdA = ugdA = lim usdA.
Do Do 2= Jp.

Upon use of the asymptotic condition uz = o(1) as z — co we find

/fdAzOVtZO. (3.5)
D
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Note that we write D = Dy and R = Ry. Condition (3.5) means that there
is zero net flow through the cross section D, i.e. for z = 0. (Payne and
Song, 2002) show how to deal with the situation in which non-zero net flow
is allowed and we briefly mention this in section 3.3.

3.1.2  An appropriate “energy” function.

The idea is to derive an estimate for a positive-definite energy function
E(z,t). This function has form

t t
E(z,t) = k/ / T,Tdxds +/ / uju;dx ds, (3.6)
0 JR, 0 JR.

where k(> 0) is a constant to be selected to our advantage. The estimate
follows by estimating each of the integrals in (3.6) in turn.

We begin with fg Jp. TiTidxds. We integrate by parts and use the
divergence theorem to see that

t t t
/ / T’iT,Z-dxds:/ / 0 (Tfi)d:cdsf/ / TAT dx ds
0 JR, 0 JR. Ox; 0 JR,
t oo t
:/ ds/ d€ (Tri)’idA_/ / TAT dx ds
0 z DE 0 RZ
t t
:/ lim/ TT,3dAds—/ / TT 3dAds
0 *7>°Jp, 0 JD,

t [e'e] t
—|—/ ds/ dg TT ong dﬁ—/ / TAT dx ds.
0 2 dD¢ 0 JR,

The first and third terms on the right are zero since T, T3 = o(1) as z — oo,
and T'= 0 on D,. Thus,

¢ ¢ t
/ / T,T;dcds = 7/ / TT 3dAds f/ / TATdxds
o JR. o JD, 0 JR.

and we now substitute from the differential equation (3.1)s for AT to find

t t
0 z 0 z

t
—/ / T(T s+ uw;T;)dxds
0 JR.
By integration,

‘ 1[0
—/ ds/ Tfsdx:—f/ ds—/ T?dx
0 R. 2Jo  0s g,

/ T2(x, t)dz (3.8)
R,

(3.7)

N | =
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since T'(x,0) = 0. Further,

/ ds/ Tu;T; da:——f/ ds/ uT2
t
:—7/ ds lim usT?dA+= /ds/ usT?dA
2 2= JDp, 0 D.

—f/ ds/ UanoT2dl dz.
AR,

The first and third terms on the right vanish due to the asymptotic
conditions as z — oo and the boundary conditions and so,

t 1 st
—/ ds/ Tu,T;dx = f/ ds/ usT?dA. (3.9)
0 R. 2 Jo D,

Use of (3.9) in (3.7) yields

t t 1
/ds/ Tifidx:—/ ds/ TT,3dA—f/ T2(t)dx
o Jr. o Jp. 2 JR.
1 t
+*/ ds/ usT?dA.
2 0 D,

The term in 72(t) is now discarded to derive

t t t
1
/ ds/ T,T;dx < f/ ds/ TT’3dA+7/ ds/ usT2dA. (3.10)
0 R. 0 D. 2.Jo D.

The next step is to appeal to the maximum principle for 7. The maximum
principle for differential equations is discussed in detail in (Protter and
Weinberger, 1967). For Darcy and Brinkman equations of porous media
the maximum principle is proved in e.g. (Payne and Straughan, 1998a)

r (Payne et al., 2001). Further details may be found in chapter 2 where
the maximum principle is discussed in connection with structural stability.
Because of the boundary conditions, we may assert that

T(x,t) <Ty = sup h(za,t), (3.11)
Dx[0,t]

where z, denotes x1,x9 and T, is the maximum value of the function 7.
Use of this in (3.10) together with the Cauchy-Schwarz inequality yields

t t t
[ T,m# [ [ rasas [ [ rsane
0 R. o Jp, ’
t
TM\/ / / u2dA ds / / T2dAds. (3.12)
0 D,
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We now employ Poincaré’s inequality in the form

Al/ T2dA§/ ToT odA (3.13)
D D,

z

to see that

t 1 t t
ds/ T,T;dv <—— / ds/ T.,T dA/ ds/ T%2dA
/0 R \Ml\/ 0 p. o p.

oo f o o |
4+ ds w2dA | ds T T odA
QVH\/ 0 p. ° Jo D.
t
§ﬂ2/ ds/ T;T;dA
0 D.

t
+a2/ ds/ w;u;dA, (3.14)
0 D,

where

Thrpt
AV

1 Thrpt

2=t an

and 9 =

and where p(> 0) is a constant at our disposal.
We next turn to estimate fot ds [ r. Witidz. Using the differential equation

(3.1)1,
t t
/ds/ uiuidx:/ ds/ ui(—p,i—i—giT—&—giT?)dx
0 R.

1
d iuid
263 264 / S/ dithid

€4TM
+ (2>\1 2)\1

—/ ds/ u;p ide. (3.15)
0 R.

In deriving this inequality we have employed the maximum principle (3.11),
the arithmetic - geometric mean inequality, and Poincaré’s inequality
(3.13).

ds/Tde
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To handle the pressure term we follow the argument in (Payne and Song,

2002).
t t
—/ ds/ uipyidx:—/ dS/ (uip) idx
0 R. 0 R,
t e}
0 z Dg

t
:/ ds/ pusdA, (3.16)
0 D.

since the D term vanishes as z — 0o as does the term on 0D vanish. Next,
introduce the function w, which solves

Wa,a = uz in D¢

3.17
wa =0 on 0Dg. ( )

Then,

t t
—/ ds/ uz-p,idm:/ ds/ pusdA
0 R. 0 =
t
:/ ds/ PWa,odA
0 D

z

t t
2/ ds/ (pwa),adA—/ ds/ D, aWadA
0 D 0 D,

z

t t
:/ ds/ pwanadA—/ ds/ D aWadA,
0 oD, 0 D.

where we have integrated by parts and used the divergence theorem. Since
we = 0 on 9D, we see that

t t
—/ ds/ uip’idx:—/ ds/ D, awWadA
0 R, 0 D,

¢
:—/ ds/ Wa(~ta + 9T + §oT?)dA
0 D,

substituting for p, from the differential equation. We now use the
maximum principle and the Cauchy-Schwarz inequality to find

t t
—/ ds/ uip7idx§/ ds/ UgwadA
0 R. 0 D.
t t (
+ (1 +Ty) /ds/ wawadA/ ds/ T2dA.
0 D, 0 D.

The next step is to employ Poincaré’s inequality on the w,w, term to find

1
/ wawadA S 7/ waﬂwa,gdA.
D. A Jp.

3.18)
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After this we employ the Babuska - Aziz inequality, which holds for func-
tions w, which solve a boundary value problem like (3.17) (this inequality
is discussed in (Horgan and Payne, 1983) where they also show how to
estimate the constant C)

/ Wa,sWa,gdA < C’/D (wa7a)2dA. (3.19)

z

Noting that we o = u3 in D,, we use the last two inequalities in (3.18) to
see that

t t
7/ ds/ uip,idxg/ ds/ UgwadA
0 R. 0 D,
C t t (
+ 1+ T/ — /ds/ ugdA/ ds/ T2dA.
A\ Jo D. 0 D.

Next, employ the Cauchy-Schwarz inequality and then a similar proce-
dure to that above involving Poincaré’s inequality and the Babuska-Aziz
inequality to show that

t t t
/ ds/ UaWadA < / ds/ uauadA/ ds/ WawadA
0 D. 0 D. 0 D.
C t t
<4/= / ds/ uauadA/ ds/ u3dA
A\ Jo D. 0 D.
t
§\/£/ ds/ w;u;dA. (3.21)
A1 Jo D.

Furthermore, using the Cauchy-Schwarz, Poincaré and arithmetic-
geometric mean inequalities we may show, for ( > 0 a constant to be
selected,

t t
W i [ agaa [Cas [ T
0 Dz 0 Dz
1 t t
<— ds/ usz/ ds/ T, T dA
VAL /0 D. 3 0 D.

ol sl
2CvV A1 Jo D. 2v/A1 Jo D. (3.22)

We employ (3.22) and (3.21) in (3.20) to arrive at

t C \/a t
— ds/ w;psde < — 4+ / ds/ u;u; dA
/O n P (\/ M 2@1) -

Ve
2)\1 0

3.20)

_|_

ds/ T,ZTZCZA (323)
D.
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Now use (3.23) in (3.15) to find

/ds/ uuldx<a1/ds/ uluidA—i—ﬂl/ds/ T,T;dA
—i—yl/ ds/ uzuldx—i—'yg/ ds/ T,T;dx

where the constants aq, 81,71 and 72 are given by

(3.24)

ap = ¢ B = e
20N\ 2\
o 1 TM 63 €4TM
M= 9 T2 P T 2n

Inequalities (3.14) and (3.24) are our fundamental inequalities to allow
us to estimate E(z,t). With E(z,t) defined as in (3.6) we find using (3.14),
(3.24),

t t
t) :k/ ds/ TZTldw—l—/ ds/ w;u;dx
0 R, 0 z

t t
S(kOZQ + 041) / ds/ w;u; dA + (k‘ﬁg + ﬁl)/ dS/ T:ZT:ZdA
0 D, 0 D,

t t
+’y1/ ds/ uiuidx—kfyg/ ds/ T,Tdx. (3.25)
0 R. 0 R.

To remove the R, terms from the right we must now select & — v > 0 and
1 —~; > 0. To ensure this we pick €3, ¢4 such that

1 T
————>0
263 264
and then choose k so large that
€5 €Ty
k—— — >0.
2\ 21

For example, we may select €3 = 2, ¢4 = 2Ty and then k > 1/\; + T3, /1.
The choice k = 2/ + 2T%; /A1 leads to

t t
E(z,t) < 2(kas + al)/ ds/ uu;dA + 2(kfBs —|—61)/ ds/ T,T;dA.
0 D, 0 D.

Let

0 = max { 72]{52 + 26

k s 2]60&2 + 20[1}

and then we derive

t t
0 D, 0 D,
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t [e'e] t [e'e]
0 z Dg 0 z Dg
we see that
[ / ds/ T,T; dAJr/ ds/ ululdA}

Thus, inequality (3.26) is

Since

E< 58—5 . (3.27)

This inequality is now integrated to find
E(z,t) < E(0,t)e™*/°. (3.28)

Inequality (3.28) is a decay bound for E(z,t) in terms of E(0,t). However,
E(0,t) is not in terms of the data f and h, and so we now turn to estimate
E(0,t) in terms of data.

3.1.3 A data bound for E(0,t).

We derive a bound for E(0,¢) in a similar manner to that prescribed
by (Payne and Song, 1997).
Let now S(x,t) be defined by

S(x,t) = h(x1,x2,t)e” 77 (3.29)

where o > 0 is a constant to be chosen. Then, recalling the form of E,
we put z = 0 and estimate the two relevant terms, fot ds [, T:Tdx and

fot ds [ uiuidz.

t ¢ ¢
/ ds/ TlTde:/ ds/ 0 (Tfi)dm—/ ds/ TATdx
0 R Oz 0 R

t
ds lim TT73dA—/ ds/ TT3dA
0 Do

Z—00

t
Jr/ ds/ dz/ Tfanadﬂf/ ds/ TATdz,
0 0 aD. 0 R

where we have integrated by parts and employed the divergence theorem.
Due to the boundary conditions the first and thrid terms vanish and since
S =T on Dy(= D) one finds

t t t
/ ds/ T,T;dx = —/ ds/ ngdA—/ ds/ TATdx.  (3.30)
0 R 0 D 0 R

Furthermore, by differentiation and use of the divergence theorem,

t t t
/ ds/(ST,i),idxz/ ds/ S,iT,idx—i—/ ds/ SATdx
0 R 0 R 0 R
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and

/ ds/ (ST;) d:rf/ ds/ dz/ ST onadl
oD,

+/ ds hm/ ST 3dA — /ds ST 3dA.
0 Z—00 Do

The first two terms on the right vanish because of the boundary conditions,
and then we combine these two identities to deduce

¢ ¢ ¢
—/ ds/ SngAz/ ds/ SyiTyidx—i—/ ds/ SATdx.  (3.31)
0 D 0 R 0 R

Use of (3.31) in (3.30) leads to

¢

/ds/Tszac—/ ds/Sde—i—/ds/(S T)ATdx

0 R 0 R
/ds/Sde

+/0 ds/R(S—T)(T,mLuiT,i)dx (3.32)

where in the last line the differential equation has been used to substitute
for AT.

The last term in (3.32) has four components which we expand as

t t
/ ds/ STsdasf/ ds/ TT.dx
0 R 0 R
t t
+/ ds/ SuiT,ida:—/ ds/ u; TT ;dz.
0 R 0 R

We now rearrange each of these terms.

/Otds/RSTsdx:/ ds—/Swa—/ ds/de
:/RS(t)T(t)da:—/O dn/RTSndx,

where we note the term in S(0)7(0) is zero. Also,

/td/TTd 1/ta/T2d 1/T2(t)d
- S sAT = — = o0 TrT=—z Z,
0 R 2Jo 0s Jg 2Jr
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since T'(0) = 0.

/ds/Sulex—/ds/ o (Su;T) dx—/ds/ulTde
=/ lim SU3TdAdS—/ ds/ uzSTdA
z—oo [p. Do

/ds/ dz/ NaqUaSTdl — /ds/ u; TS ;dx.
oD,

Since T'= 0 on 0D, , using the asymptotic behaviour of S, T, uz, and noting
that on Do(= D), uz = f, T = S = h, this expression reduces to

t t t
/ ds/ Suifidx:f/ ds/ fhszf/ ds/ u; TS ;dz.
0 R 0 D 0 R

The remaining term of the four in question is handled as follows,

/ds/u,TTda:——f/ds/ u;T%) d

:—5/ ds lim U3T2dA+ / ds/ usT?dA
Z—00 Do
_7/ ds/ dz/ uanaTdl
oD,
1 2
LA FR2dA,
2 Jo D

since uz = f and T'= h on Dy.
Using the above rearrangements (3.32) becomes

t t t
/ds/fifida::/ ds/ S,ifidx—/ dn/TSnda:
0 R R
/S dx—f/TQ(t)dx
t
— = / ds / fh2dA — / ds / uw; TS ;dv.  (3.33)
2 Jo D 0 R

We discard the T?(t) term. Also, the maximum principle is invoked on the
term in S(¢)T'(¢) to see that

/S t)ydr < sup h(z,, )/ dze*”/ h(zq,t)dA
0 D

D x[0,t]
—®(t) (3.34)

where the data term ®(¢) is defined by (3.34).
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Hence, from (3.33) we obtain

/ds/TTda:<<I) —7/ ds/ fh2dA
+/ ds/ S,iT,idxf/ dn/ TS,dz  (3.35)
0 R 0 R
t
—/ ds/ ;S Tde. (3.36)
0 R

The arithmetic-geometric mean inequality is now used on the last three
terms on the right to find for positive constants ag, as, as, to be selected

t
/ds/SyiTydm<—/ds/SSdm+f/ /Tde

/dn/TS,,da:< /dn/Sde—Ff/ /T2dx
2 Q2 T
720&2 dn/ Spdr + 2)\1/ ds/RTﬂTﬂdx,

where Poincaré’s inequality has also been used. With the aid of the
maximum principle,

t t
—/ ds/ ;S Tdx <Tn ds/ |w; S ildx
0 R 0
< ds/ S’ZS’de—i——/ ds/ w;u;dx.
2&3

The above three inequalities are now used in (3.36) to arrive at

/ds/Tde<Q> ——/ds/thdA
T% 1
+(2a3 S /ds/ssm
— | d 24
+2a2/0 n/RSnx

1 t
+ *(041 + 042/)\1)/ dS/ Tﬂ‘Tyid.’E
2 0 R

1 t
+fa3/ ds/ uu;de. (3.37)
2 " Jo R

We now derive a bound for the u; term. To this end use the differential
equation to find

t ¢
/ ds/ uudr = / ds/ wi(—p; + 9T + G;T?)dz. (3.38)
0 R 0 R
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The pressure term is handled as follows,

t t o0
—/ ds/ uip,idx:—/ dS/ dZ/ 0 (uip)dA
0 R 0 0 p. Oz
t
:/ / usp dAdn,
0 JDg

since the other terms which arise after use of the divergence theorem vanish.
The function ¢; of (Payne and Song, 1997) is now introduced as a function
satisfying

¢ii =0in R x {t > 0}

3.39
¢;n; = u;n; on OR x {t > O} ( )
In fact, they select
P3(x,t) = f(x1,22,t)e” 7% (3.40)
Observe that ¢3 = f = ug on D.
Then,
/ ds/ ugpdA = / ds d)gp dA.
Do
But,

/ds/ ) /ds D0¢3pdA

since the other boundary terms vanish after use of the divergence theorem.
Then, because ¢;; =0,

t t
/ds/ u?,pdA:*/ dS/p,iéf)idI
0 Do 0 R
t
0 R

where in the last line the differential equation has been employed. Putting
this into (3.38),

t t t
/ ds/ uiuidx:/ ds/ u,»gdex—F/ ds/ w;§; T2 dx
0 R 0 R 0 R
t t
—|—/ ds/ qﬁiuidx—/ ds/ gid; T'dx
0 R 0 R
t
- / ds / Gip:T?dx. (3.41)
0 R

We next use the arithmetic-geometric mean inequality on all five terms
on the right of (3.41) and bound one of the T”s in the T? term by the
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maximum principle. Poincaré’s inequality is also employed on the resulting
T? terms, so we derive from (3.41)

t 1 11 1 t
ds/uiuidx <A\—=—+—=—4+ = /ds/uiuidx
/0 R 251 B2 B3
/ds/Tsz

+ 5(53 + Ba + 55)/0 ds/Rqﬁi(mdx, (3.42)

* o

where 3; > 0 are constants. In fact, we now pick g1 = B3 = 3 = 3. Then
from (3.42) we find

/ds/ululdx<— 3+3TM+—+ / /Tde
+(3+64+ﬁ5)/0 ds/qui@dx. (3.43)

We now return to inequality (3.37) and use (3.43) to bound the u; term.
This leads to

¢ 1t
/ ds/Tﬂ-T,idxgd)(t)—f/ ds/ fh2dA
0 R 2 Jo D
1 t
—&—5(041_1 +TJ%404§1)/ ds/ S8 idx
R
dn/ SQd:c
2042
1 1 M
+2 041+042+)\ {3+3TM—|——+— ds Tde
1

1 t
+§a3(3+ﬁ4+55)/0 dS/R@(bidl‘-

Pick now 84 = 85 = 1, then oy = 1/3, s = A\1/3, a3 = A\1/12. The above
inequality may now be reduced to

t t
1/ ds/ T,Tdx §<I>(t)71/ ds/ fh2dA
2 0 R
3 6T2
+ (5 / / S8 idx
2
2)\1 dn/ S, dx

40N / qblqbldx (3.44)
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Inequality (3.44) is effectively a bound for fot ds [ T;T dz, but it remains

to show the ¢; term can be bounded by data. Since ¢35 = f(za,t)e 7%,
(bm’ =0 yields

ba,a =0 fe 7%, (3.45)

t t [e%¢)
/ ds/ Qﬁlgb,dx:/ ds/ dz/ GadadA
0 R 0 0 D,
t
—I—/ ds/ fPe 27 dx.
0 R

The first term on the right is bounded using the Poincaré and Babuska-Aziz
inequalities as follows,

t [e'e] 1 t [e’e]
/ ds/ dz/ PabadA S—/ ds/ dz/ ba,8ba,sdA
0 0 D, A1 Jo 0 D,
t [e'e]
<G s / dz / $2 dA
At Jo 0 D,
2yt
gc—o/ ds/ fPe27%dg.
A1 Jo R
This then leads to the data bound

tds Gipidr < 1+C—U ds | fPe 27%dx. (3.46)
[l s [owar< (1) [[os |

Insertion of this into (3.44), together with the definition of S gives us the
data bound

/ds/Tde<2<I>( /ds/thdA
/dn/{ ( 2h% + hoh.o) + h2} e 2% dy

A1
& —20z 2
+ 12 1+ / ds/ fed
—U(1), (3.47)

where U(¢) is defined as indicated. We then find a w; bound using (3.47)
n (3.43),

/ds/ululdz< 1+TM)\II()+5 1+7 /ds/ ~20% £2,1
= x(1), (3.48)
with x(t) being defined in (3.48).

Then,
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Thus,
E(0,t) < k¥(t) + x(t) = data.

Our a priori spatial decay estimate now follows with the aid of (3.28) and
is

E(z,t) < [kU(t) + x(t)] e */°. (3.49)

A spatial decay bound for equations (3.1) when the permeability is
anisotropic is established by (Song, 2006), while (Payne and Song, 2007b)
produce spatial decay results for a doubly diffusive convection Darcy
system.

3.2 Spatial decay for the Brinkman equations

We now study the following system of Brinkman equations for non-
isothermal flow in a saturated porous medium, cf. (3.1),

— M +u; = —p;i + giT + §:T,
Tt + Uz'T:i = AT.

Here w;,p, T are velocity, pressure, and temperature, and g;,§; are grav-
ity vectors which we again assume (without loss of generality) satisfy the
constraint

lgl, 1&g < 1.

We have taken the thermal diffusivity to be equal to 1 without any loss for
the analysis contained herein, and A > 0 is the Brinkman coefficient.

R and D are again as in 3.1.1, so let D be a domain in R? and then we
consider the semi-infinite cylinder R C R® which is formed by the domain
D running from z = 0 to z = oco. The domain D X {z} we denote by D,
and R, is the domain D x (z,00).

The boundary of R is OR. Again, OR is composed of D(z = 0) together
with the curved boundary of the cylinder which we denote by OR,., and the
limit boundary of D as z — oc.

Equations (3.50) are defined on R x {t¢ > 0}, with the following
conditions,

T(x1,22,23,0) =0 in R,

u; =0 on 9D x {z > 0} x {t > 0},

T(x1,x9,23,t) =0 0n 0D x {z > 0} x {t >0}, (3.51)
wi(21,19,0,t) = fi(x1,29,t), in D x {t > 0},

T(x1,2,0,t) = h(x1,z2,t), in D x {t > 0}.
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In addition, the following decay-like bounds are imposed on the solution,
ui, T =0(1), p,u;;,T; =0(1/2) as z(= x3) — 00, Vr1,22,t.  (3.52)

(Payne and Song, 1997) derive spatial decay estimates for a solution to
(3.50) in R together with conditions (3.51), (3.52), when §; = 0. We here
allow §; # 0. Our presentation is different from that of (Payne and Song,
1997), although we are following their analysis.

The argument given leading to (3.4) is valid here and so if f3 has a zero
integral over D we see that

/ ugdA:/fgdA:O, Yz >0, Vt > 0.
D, D

Due to the presence of the Au; term in equations (3.50) the argument
in section 3.1 is not sufficient. Instead, for the Brinkman system, (Payne
and Song, 1997) show that one must introduce an energy function which
integrates a further time in z, not just over R,. This leads to a second
order differential inequality rather than a first order one. To see this, we
commence with estimates for the functionals fg ds [ (§ = 2)T,;T;dzx and

fot ds [ (& = 2)ui,ju; jdv. Note that

/Otds/Rz(f—z)fd:cE/Otds/:odffgoodu/mfdA

where dr = dA d§ = dzidxodE.

3.2.1 An estimate for gradT.

We begin with an estimate for [ [, (€ — 2)T; T dx ds.
First, by integration by parts

/Ot ds /Rz (€ —2)T:Tdx z/ot ds /:o d¢ Dg[(g — 2)T,T) ;dA

. /O s /R T~ )T s

The first term on the right is zero as is seen by using the divergence theorem
and the boundary conditions. Carrying out the differentiation on the second
term we then find

t ¢ ¢
/ ds/ (gfz)fifid:c:f/ ds/ ngdxf/ ds/ (& —2)TAT dx
0 R. 0 R. 0 R.
¢
:—/ ds/ TT sdx
0 R,

_ /tds / (€= T(T,+wTde  (3.53)
0 R,
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where the differential equation (3.50)3 has been used to substitute for AT.
The last term in (3.53) may be rearranged as

2
—7/ ds/ —z) gdw—f/ ds/ — 2)(u;T?) ;dx

2/Rz(gz)Tz( Ydz + = /dS/ usT?(€ — 2) eda

where we have used the divergence theorem, the boundary conditions, and
integration by parts. The above expression is employed in (3.53) to find

¢ ¢
/ ds/ (§—z)fifidx:—/ ds/ TT sdx — 1/ (€ — 2)T*(t)dx
0 . 0 . 2 JR.
1t
+*/ ds/ uzT?dz. (3.54)
2Jo R,

The arithmetic-geometric mean and Poincaré inequalities are now used on
the first term on the right to derive, for arbitrary +; > 0,

t 1 t
f/ ds/ T’Z’,gdng%/ds/ Tzd:zr+f ds/ T2dx
0 R.
T.,T.d
72 1/ / ’

ds / T3da. 3.55
271 ( )
To bound the last term in (3.54) we use the maximum principle, followed

by the arithmetic-geometric mean inequality and then Poincaré’s inequality
to obtain, for arbitrary o > 0,

1/td/ T2d <TM( 1 /td/ 20 4 1 /td/ T2d>
— s U3 r<— | — s usdr + =72 s T
2 Jo R. 2 \27v2 Jy R. ’ 2 0 R.
T t
77M dS/

72TM
T.,T, .
5y / / dx. (3.56)

Next, the second term on the right of (3.54) is non-positive and discarded.
Then, with the aid of (3.55) and (3.56) we find from (3.54),

/ds/ —zTde< /ds/ dx—i—— ds/Tzdx

" ’YQTM
T.,T,
+ (2)\1 4/\1 ds/ dx. (3.57)
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3.2.2  An estimate for gradu.

We now integrate by parts, use the divergence theorem and the boundary
conditions, and then the differential equation to see that

t t
/ds/ (f—z)ui_’jui,jd;vz/ ds/ (€ — 2)u; ju;) jdo
0 z
/ds/ wi[(€ — 2)uy 5] jdz
t
—/ ds/ uiu@gda:—/ ds/ (€ — 2)u;Audx
0 R, 0 R.
t
—/ ds/ U U; 3dT
0 R.

t .
- / ds/ = z)% [u; +p; — ;T — §:T°]dz. (3.58)
0 R,

The arithmetic-geometric mean inequality is used on the wu;u;3 term
and then Poincaré’s inequality is used on the resulting w;u; term. The
arithmetic-geometric mean inequality is used on the u;T term, and again
on the u; T2 term after use of the maximum principle. For positive constants
0,73 and p; we then deduce from (3.58)

t 1 t
/ ds/ (& — 2)u; ju; jdr < 773/ ds/ u; 3u; 3dx
0 R. 2 0 R.
1 t
+ ds/ U Ui o dx
273/\1/0 .
Y Tz"’wm_l /t / e
+(2A+ o ds [ (£ = 2)ujuide
4! / d / )T o T od
2)\)\1 s 2) T
- X/ ds/ (& — 2)updx. (3.59)
0 R.

The difficult term to bound in (3.59) is the pressure term. This is handled
by (Payne and Song, 1997) by introducing the function w, which solves

Wa,a =uz in  Deg,

3.60
we =0 on 0Dg. ( )

A series of integrations by parts, use of the divergence theorem and bound-
ary conditions, employment of (3.60) and then use of the differential
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equation (3.50)1, leads to

1t 1/
—7/ ds/ (€ — 2)uip,ide = —*/ dS/ [(§ = 2)uip) idx
)\ 0 Rz >\ 0 Rz
1t
+—/ ds/ (& — 2) cuspdx
A Jo R.
1/t
=— ds/ ugpdx
A/o R
1/t
=73 dS/ "‘-)a,ocpdaj
A /0 R.
1t I
:7/ ds/ (wap),adx—f/ ds/ WaD o dT
Mo Jr. AJo R.

1 [t
= _ X/ ds/ Wa [gaT + GaT? —ug + )\Aua]daj. (3.61)
0 R.

The last term, in Au,, integrates by parts to find

t t t
7/ ds/ waAuad:v:f/ ds/ (wauayi)yidaﬂr/ ds/ Wa,ila, AT
0 R. 0 R. 0 R.
t
:/ ds/ Walle,3dA
0 D,

t
+/ ds/ Wa,illa,idx. (3.62)
0 R,

Thus, use of (3.62) in (3.61) shows

1t 1/t
—7/ ds/ (f—z)uipﬂ'dx:—f/ ds/ waTgadz
A Jo R. A Jo R.
1/t 1/t
—7/ ds/ wafyaTzdx—l—f/ ds/ UqWa dT
AJo R. AJo R.
t
+/ ds/ Walle,3dA
0 D,

t
—|—/ ds/ Wa,iUa, AT (3.63)
0 R.

The maximum principle is used on the T2 term and then the arithmetic-
geometric mean inequality is employed on each term on the right of (3.63).
Poincaré’s inequality is used on the resulting terms in wow, and T ,T,
integrated over R,. In this manner we derive for arbitrary positive constants

Y4 — 78
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—7/ ds/ — z)u;p dx
0

[2/\/\ (1+TM)'Y8+’Y7+ ")/5 /ds/ Wa,3Wa,3dT

—&-776/ ds/ wa)3wa,3dl‘+*’}/4/ ds/ WawadA
0 D,

t
d allad d o d
2)\77/ 8/ UqUadT + —— 275 s/ Uq, U, FAT

+ — ds/ Ua,3Ua,3dT + ds/ Uq,3Ua,3dA

2’76

1 + TM / /
d T,T.d
2’)/8)\)\1 y -

(3.64)

We now need a series of inequalities derived from the Babuska-Aziz and

Poincaré inequalities,

t t
/ ds/ Wa, AW, AT SC/ ds/ (Wao)?dz
0 R. 0 R
t
:C/ ds/

t
ds/ U3,0 U3, dT,
R

z

s’\q
S— °

t
1
/ds/ W, 3Weo, 30T 3—/ ds/ Wa,38Wa,33dT
0 R. At Jo R.
C t
g—/ ds/ waag dx
A1 Jo R.
C
—/ ds/ w3 gdz,
A Jo R,

IN

=0 Q r\Q Xl 2=

ds/ Wa,sWa,gdA
ds/
ds/

ds/ U3, U3,odA.

z

t
/ds/ WawWadA
0 D,

)

IN
!

z

=Y

Woz a
uidA

]

IN

S— S— — —

]

(3.65)

(3.66)

(3.67)
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Upon use of (3.65) — (3.67) in (3.64) we derive

—f/ds/ & — 2)updx

1
< T « «
N [2)\)\1( + M)’78+77+ 75 /ds/ U3, U3,odT

C 2 C
+ % ds/ u3 3das+ 4:;1 / ds/ U3 U3, dA

1
2/\%/ ds/ uauadaz+— ds/ Uq,3Ue, 3T
ds/ uaguagdx—l——/ ds/ Uq,3Ua,3dA
276

1 + TM
d T.T d .
278)\)\1 s/ . (3.68)

Finally use of (3.68) in (3.59) leads to the estimate for u; ju; ;,

t
/ ds/ (& — 2)uy ju; jdx
0 R,
1 ¢ 1 t
Si’)/g/ ds/ u173u173d9:+273)\1/ ds/ Ui o Wi, dT

Yo Iwul 4 _
+(2/\ 2 / ds/ zuuldx
+—O[—(1+T )vs + —s—f /ds/ U3.qU3.odT
M L22N M)V8 T V7 5 3,aU3 o

Cv [* 2 L C
Jr% ds/ u§73dz+ 4:;1 /ds/ U3,aU3,odA

1
2)\%/ ds/ uauad:r—i—— ds/ Uq, BUq, 34T
ds/ uaguagdx—&——/ ds/ Uq,3Uq,3dA
2’76

1 1
- - - TaTa
+2)\)\1(W0+M1 /ds/ (& = 2)ToT odx

1+TM / /
d T.T od .
278)\/\1 s x. (3.69)

The idea is now to combine (3.57) and (3.69) opportunely. To this end, for
constants k; and ks at our disposal, form k4 (3.57) added to (3.69) and then
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add ky fg ds fRz (€ — 2)uju;dz to the result. This leads to the inequality

1,1 1 ¢
k1——— +]/ds/ —2)T;T ;dx
g ()] [ c—ara
t
—I—/O ds/R (& — 2)u; ju; jdx
T2
+{k2;§\ 1‘2”“ }/ds/ (€ — 2)usuidx
T 1+TM
T%d + 2 M / / T oTod
271/ / H{ml( 2 ) 2N ’
k;T
ZIWM ds/ u3d$—|— 73/ ds/ Ui 3 3dx
2
2%)\1/ ds/ Ui o Us o dT

C
)\1 |:2AA1 (1+TM)78+77+ 75 / dS/ U3 au3 adl'

C’YG
d d oo
2)\1 S/ u33 a:+2>\77/d5/ U U dT

1
+ — ds/ ua,guaﬂdx—k N ds/ Uq,3Uq,3dT
Y6

275
2
074 / ds/ U3 U3, dA
+ = ds/ Ug 3Uq,3dA. (3.70)
Y4
We pick
L1 1 Y , Ty 1
> — 4+ — d k — - —.
! 2AA1(%+M) an 27Ty T

For example, pick

EK>O
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Then, if we define a positive-definite function E(z,t) by

E(z,t) /ds/ —zTTdm—i—/ds/ 2)u; U, AT

+K/O ds /Rz (€ = 2)uude. (3.71)

From (3.70) we may then determine constants I'y — 'y such that

t t
E(Z,t) SF1/ dS/ uiuidx + FQ/ dS/ Tﬂ'Tﬂ'dl‘
0 R, 0 R,
t t
+F3/ dS/ ui7jui7jdac+F4/ dS/ ’U,iyjui’jdA. (372)
0 R, 0 D.

Observe now that

E ! t
oF _ E. :_/ ds/ T,iT,z'dl’—/ ds/ Ui, jug, jda
0z 0 R. 0 R

. (3.73)
— K/ ds/ u;u;dx,
0 R.
ﬁszzf/ ds/ T,T, dA+/ ds/ ;U ;dA
(3.74)
+ K/ ds/ w;u; dA.
0 z
Then, from (3.72) we derive
E(z,t) < -TE, +T4E.., (3.75)

where
I'= max{FQ, F3, Fl/K}

Inequality (3.75) may be integrated as in (Payne and Song, 1997) who note
that the inequality may be rewritten

E,,—mE, —meE >0, (3.76)
with my =T/Ty, mo = F4_1. They then set

1 1 1 1
a:§m1+§\/m§+4m2, b:—§m1+§\/m%+4m2,

and (3.76) is
E,..,—(a—b)E, —abE > 0. (3.77)

This inequality may be factorized as

(%—a)(%—fﬂﬂ) >0 or (%M)(%—Ij—alﬂ) > 0.

(3.78)
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(Payne and Song, 1997) show that (3.78) integrates to derive either
E(z,t) < E(0,t)e %%, (3.79)
or
— E.(2,t) + aB(z2,t) < [~E.(0,t) + aE(0,t)]e "= (3.80)

Neither (3.79) nor (3.80) is a decay bound in terms of data, since E(0,t) and
—E,(0,t) are not directly functions of f; and h. It remains to bound these
functions in terms of the data f; and h. This may be done as in (Payne and
Song, 1997), with the details not dissimilar to those of section 3.1.3. We
do not include details here since this would be long and the technicalities
would obscure the content. The key thing in this section is to show how
the Brinkman equations lead to a second order differential inequality for a
suitable function E and how this may be bounded above by a decreasing
exponential function of z.

3.3 Spatial decay for the Forchheimer equations

In this section we study the following system of Forchheimer equations for
non-isothermal flow in a saturated porous medium, cf. chapter 1,

blulu; + c|u|2ui +u; = —p,;+ 9.7,
T +uT; = AT.

Again u;,p, T are velocity, pressure, and temperature, and g; is a gravity
vector which we assume (without loss of generality) satisfies the constraint

lg| < 1.

The thermal diffusivity is chosen to be equal to 1 without any loss for the
analysis contained herein. The coefficients b > 0 and ¢ > 0 are Forchheimer
coefficients and |u| = |/u;u;.

The domains D, R, D,, R,, and OR and OR, are as in sections 3.1 and
3.2.

Equations (3.81) are defined on R x {t > 0}, with the following
conditions,

T(x1,22,23,0) =0 in R,

UaNg =0 on 9D x {z > 0} x {t > 0},

T(x1,x9,23,t) =0 0n 0D x {z > 0} x {t >0}, (3.82)
usz(21,x2,0,t) = f(x1,22,t), in D x {t > 0},

T(x1,2,0,t) = h(xy1,z2,t), in D x {t > 0}.
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In addition, the following decay-like bounds are imposed on the solution,
u;, T =0(), us,Ti,p=0(1/z2) as z(= x3) — o0, Yx1,z2,t.  (3.83)

The first analysis of spatial decay for a Forchheimer system is due to
(Payne and Song, 2002) and they study (3.81) — (3.83) but with ¢ = 0. The
analysis contained herein is a natural extension of their work.

The nonlinear b, ¢ terms in (3.81); necessitate that we do not work imme-
diately with a space time integral. Thus, we commence by taking the inner
product of (3.81); with w; and integrate over R,,

b/ |u|3da:+c/ |u|4dac+/ uu;dx
R. R R

® ® (3.84)
:/ giTuidxf/ up ;A
R. R,

Again, the pressure term is the tricky one. To handle this, we proceed as

follows,
—/ wip dr = —/ (uip) idx
R, R

z

= —7{ un;pdS
OR.

:/ uspdA (3.85)
D.

where the divergence theorem and boundary conditions have been
employed. The function w, of (3.60) is now utilized.

/U3pdA:/ Wa,ap dA
D. D

z

:/ (wap),adA—/ WaD,o dA
D, D,

= - / WaP,« dA
D,

_ / wa[blultie + c|ul?u + ta — gaT]dA (3.86)

z

where we have integrated by parts, used the divergence theorem, boundary
conditions, and the differential equation.

Since D is a two-dimensional domain the Sobolev inequality holds for w,,
in the form

/ (Wawa )?dA SAz/ wawadA/ Wa,fWa,adA, (3.87)
D, D, D,
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where A2 > 0 is a constant. Also, with the aid of the Babuska-Aziz and
Poincaré inequalities we know that

/ Wa,fWa gdA < C/ wh o dA = C/ u3dA, (3.88)
Dz Dz DZ
and
1 c )
WawedA < — Wa,fWa,gdA < — uzdA. (3.89)
D. A Jp. At Jp,

These inequalities are needed to estimate the right hand side of (3.86).

The first three terms on the right of (3.86) are manipulated using
Holder’s inequality, the Cauchy-Schwarz inequality, and inequalities (3.87)
— (3.89), as now shown.

1/3 2/3
/ wa|u\uadA§(/ (wawa)3/2dA) </ |u|3dA)
) ’ : 1/6 . 2/3
g(/ (wawa)QdA/ wawadA) (/ |u|3dA)

z

22 9\ 1/6 1/6 2/3
>\1 D )\1 D, D,

1/3,1/2 1/2 2/3
:%(/ ugdA> (/ |u|3dA)
Al D =
AL/3O1/2 1/3 5 2/311/2 5 2/3
<z -
< (), )] (] eran)

gkl/ [u]?dA, (3.90)
D

z

where m = m(D) is the measure of D and

m1/6A1/301/2

key =
A3

The second term on the right of (3.86) is bounded by,

1/4 3/4
/ wolulfuadA < </ (wawa)QdA> (/ |u|4dA)
D, D D.

z

1/211/2 1/2 3/4
SAiC uidA lu[*dA
AL/4 D ° D
1 z z
AL/201/2y,1/4 1/4 3/4
S—cl — ( / u§dA) ( / u4dA)
AL D, D,

ng/ lu[*dA, (3.91)
D

z
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where the constant ko has the form

ml/ANL/201/2

g = — 7
A4

Also, the third term on the right of (3.86) is estimated via

wauadA <\// uauadA/ wWawadA
<1/— / u(,uadA/ 2dA
D

z

\/> / wiusdA. (3.92)

The final term in (3.86) is manipulated with the arithmetic-geometric mean
inequality for a constant § > 0 to be chosen, and then with the Poincaré
and Babuska-Aziz inequalities,

—/ WagaTdA S%/ T?dA+ = b WawadA
z z DZ
1 BC
<— T2 A 2dA. )
<33 d +2A1/ uld (3.93)

We may now employ (3.90) — (393) in (3.86) to arrive at

1 6C 5
< P~
/zuspdA ﬁ/ 2dA + 2/\1/ 3dA
+4/ X / ululdA—&—k‘gc/ |u| dA (3.94)
1

+k:1b/ [u[*dA.
D

z

The next step is to use (3.94) together with (3.85) in equation (3.84).
We also use the arithmetic-geometric mean inequality on the first term on
the right of (3.84) for v > 0 a constant to be selected. In this way we may
obtain

b/ |u|3dx—|—c/ |u|4da:+/ uudr < 1/ uu;dx
R R, 2

z z

+— T2da:+— T2dA+BC/ ujzdA
D. 21

+ 7/ UﬂhdA%*kQC/ |u|4dA
VA Jp. D.

+ klb/ ‘11|3dA
D

z

(3.95)
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Next, select v = 1. We treat the T2 term over D, by integration, the
Cauchy-Schwarz and Poincaré inequalities,

/ TQdA:—/ (T?) ¢dx
D R

z

:—2/ d¢ TngA

<2\// Tzdaz/ T2dx

T,Tdx. (3.96)

7\/1 R,

The T? term over R, in (3.95) is also treated by the Poincaré inequality
and then from (3.95) we may obtain

1
b/ |u|3dx+c/ |u|4dx+f/ wuda
R. R. 2 Jr.
1 1
S —Q + / TiTida?
(2)‘1 5\/}\1> R.
B8C C /

wdA

+ (2/\1 + )\1 w; Ui d

+k:1b/ |u|3dA—|—k:2c/ [l dA.
D, D,

(3.97)

Inequality (3.97) is now integrated over (0,t) to yield an estimate for a
functional of u;

b/ ds/ |u|3dx—|—c/ ds/ lul*dz + = /ds/ u;u;dx
ds T,;T ;dx
(”\1 5\ﬁ)/ /
<2>\1 “M)/ ds/ w;u; dA
+k1b/ ds/ |u|3dA+kgc/ ds/ lu|*dA.
0 D. 0 D.

(3.98)
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3.3.1 An estimate for gradT

We begin with the same 7" function as in section 3.2. Using integration by
parts,

/Ot ds /RZ (€ —2)TiTdx z/ot ds/z (6 = 2)TT] dw

] Tfie =27 o

The first term on the right is zero as may be seen by employing the diver-
gence theorem and boundary conditions. The differentiation is performed
on the second term and then the resulting expression involving AT is
transformed by using the differential equation (3.81)3, to find

t t
/dS/ (g_z)T,iT,idl'Z—/ ds/ TT sda
0 R, 0 R.
1 [ 0 )
,5/0 dsas/Rz(fz)T dx

1t
- 5/0 ds/Rz(f—z)(uiTz)’idx.

We perform the differentiation on the second term on the right, then inte-
grate by parts and use the divergence theorem on the last term to deduce
that

t ¢
/ ds/ (& —2)T,;T;dx = —/ ds/ TT 3dz
0 R, 0 R,

- 1/ (€ — T2 (H)da

2 Jr.
1 t

+ = / ds / uzT?dzx. (3.99)
2 0 R,

Since the second term on the right of (3.99) is non-positive we discard this.
The Cauchy-Schwarz, arithmetic-geometric mean and Poincaré inequalities
together with the maximum principle are then used on the remaining two
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terms on the right of (3.99) to find

t t t
/ds/ (€ —2)T,T;dx < /ds/ T%dx /ds/ T%dx
0 R. 0 R. 0 R.
T t t
M /ds/ u3dx /ds/ T%dx
2\ Jo R. 0 R.
1 t
< [as [ Tt
) e
T
Tm ds/

TMH
TTd 1
%/ / ., (3.100)

where g > 0 is a constant at our disposal. Thus, we obtain our required
estimate for grad T, namely

/ds/ )T, Tydw < oy Thap / /Tde
VAL 2/\1

T
M ds/ U U dz. (3.101)

We now form the combination (3.101)4I'(3.98) to arrive at

t 1 t t
/ ds/ (§—Z)T,iT,id$+*F/ dS/ Uiuidﬂv—i—bf/ ds/ lul>dx
0 R. 2 Jo R. 0 R.
t
+CF/ ds/ lu|*dz
0 R.
1 TMﬂ I I )/f /
(\ﬁ 2\ 2/\1 v/ Jo R,
T
M ds/ u;u;dr
1/ A
(2)\1 )\1>/ ds/ u;u;d
+Fk1b/ ds/ lul?dA
0 D.

t
+Pk2c/ ds/ lu|*dA. (3.102)
0 D,

To remove the u;u; term integrated over R, from the right hand side of
(3.102) we now select I' > Tis/p, e.g. pick I' = 2Ty /u. Then, we may
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arrive at

t t t
/ ds/ (f—z)fifidx—i—al/ ds/ uiuidx—i—ag/ ds/ |u|3dw
0 R. 0 R. 0 R.
t t
+a3/ ds/ |u|4dx < al/ ds/ T,T;dx
0 R, 0 R,
t t
+a2/ ds/ uiuidA—Fag/ ds/ lul?dA
0 D, 0 D,

t
+a4/ ds/ lu|*dA. (3.103)
0 D,

Now define the function E(z,t) by

t t
E(z,t) :/ ds/ (& —2)T,Tdx + al/ ds/ w;u;dx
0 2 0 z

¢ t
+a2/ ds/ \u\?’daﬁ—&—ag/ ds/ lu|*dz. (3.104)
0 R, 0 R.
Note that

t t
3£ =F, :—/ ds/ fifidx—al/ ds/ u;u;dA
62 0 . 0 .
t t
—ag/ ds/ |u|3dA—a3/ ds/ lu|*dA.
0 D, 0 D.

Let now ¢ be the number

g:max{L 42 43 4 } (3.105)

) )
aj; ajt ajcs

Then, from (3.103) we may derive the inequality
E < —aiCE,. (3.106)
This inequality is integrated to see that
E(z,t) < E(0,t)e /1S, (3.107)

As it stands, (3.107) is not an a priori estimate because E(0,t) is not
given directly in terms of the data functions f and h.

3.3.2  An estimate for E(0,t)

In order to find a data bound for E(0,t) we put k1 = A;l/Q + Tarp/2M,
ko = Tpr /21 and note (3.101) becomes

t t t
/ ds/ (& —2)T,;Tdx < k:1/ ds/ T,T;dx + kz/ ds/ ujude.
0 R, 0 R. 0 R.
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Upon using this with z = 0 in the definition for F, (3.104), we find

t t
E(O, t) Skl/ ds/ TﬂTﬁd.T + (041 + k‘g)/ dS/ u;u;dx
0 R 0 R

¢ ¢
+a2/ ds/ |u|3dx—|—a3/ ds/ lu|*d. (3.108)
0 R 0 R

Define now S as in (Payne and Song, 2002), namely S solves
oS
S =AS in R {t>0), (3.109)

where S satisfies the same boundary and initial conditions as 7. From the
triangle inequality

t 1/2 t 1/2
0 R 0 R
t 1/2
0 R
and squaring this we may deduce

t t

0 R 0 R
t

0 R

Next, integrating by parts and using the equations S = AS, AT = w;T; +
T, recalling T'= S on the boundary and initially, we may show

/Otds/R(T—S),i(T—S)7idx:/Otds/R[(T—S)J(T_S)]J_dx
/tdS/(TS)A(TS)dx
0 R

:_/Otds/R(T—sxT—S),tdx

t
- ds/ (T — S)u, T ;dz
0 R
1 2
=—— [ (T—-95)dx
time ¢

2Jr
t
—l—/ ds/(T—S),iudea:.
0 R
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Drop the first term on the right and split the second into two terms to see
that

/ds/T S)i(T —8),de < = /ds/ul dx—/ds/S’uszx
< — 7/ ds/ wn;T2dA
2 Jo D
t t
+ T /ds/ S,iS,idas/ ds/uiuidx
0 R 0 R
1 t T2 t
S—f/ ds/ thdA—i——M/ ds/ S8 idx
2 Jo D 2e Jo R
t
+E/ ds/ uu;de, (3.111)
2 /o R

where ¢ > 0 is to be chosen. (Lin and Payne, 1994) analyse the spatial decay
problem for S in a semi-infinite cylinder in detail. They obtain true spatial
decay estimates for a functional of form fot ds 5. S7iS7idx—|—fg ds [ S*dz.
In particular, they show how to bound the S ;S ; piece in (3.111) in terms
of data, namely in terms of integrals over D of h?, (9h/dt)? and |grad h|?,
where grad h denotes the tangential gradient of h. Thus, we employ (3.111)
in (3.110) and let Q1 be the data bound

2 t t
<2+T)/ ds/S,iS,idx—/ ds/ R*fdA < Q. (3.112)
€ 0 R 0 D

In this manner we find

t t
/ ds/ T,T;de <@ +6/ ds/ w;w;dx. (3.113)
0 R 0 R

3.8.3 An estimate for u;u;

We multiply the differential equation (3.81); by u; and integrate over R X
(0,%) to obtain

t t t
/ ds/ uiuidx+b/ ds/ \u|3da7+c/ ds/ lul*de =
0 R 0 R 0 R
t t
—/ ds/p’iuidx—i—/ ds/ giu; Tdx. (3.114)
0 R 0 R
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We now utilize the function ¢; defined in (3.39) in order to manipulate the
pressure term,

/ds/ Auidr = — /ds/ dz/
:/ ds/ pu;n;dA
0 D
t
:/ ds/ ppin;dA
0 D
t
—/ ds/pﬂ»qbidx
0 R

t
:/ ds/ Gi(—giT + u; + blulu; + cju|?u;)dz. (3.115)

Upon use of (3.115) in (3.114) we find

/ ds/uzuldx—l—b/ ds/ |u|3dx+c/ ds/ lu|*dz
/ds/Tgl u; — ¢;) d:r—i—/ ds/qﬁluzdx
—|—b/ ds/ q§i|u|uidx+c/ ds/ bilul*u;dz.
0 R 0 R

We next use the arithmetic-geometric mean inequality on the terms on the
right to derive

t t t
/ds/uiuid;v—&—b/ ds/ |u|3da:+c/ ds/ lu|*dx
0
4 = T2
(251 + 252>/ ds/ de + — / ds/ w;u;dx
+ (62 +b>/ ds/ pipidr + <b§3+646>/ ds/ lu|*dz
203 ) Jo R
o [ [ upiopas
204 Jo R
1 1 t I
< —+ = 2 e s
_<251 +252>/0 ds/RT dxr + 5 /0 ds/RuZu,dx
62 b t
b53 654 655
—|—<2—|—2 454>/d5/uda:

C
+— ds/ 4dx, 3.116
s / 1ol (3.116)




3.3. Spatial decay for the Forchheimer equations 131

where d1,...,905 > 0 are at our disposal. Select now, for example, §; = 1,
8o =1, 03 = ¢/3b, 64 = 1/3, and J5 = 2/9. Then, bounding the T2 term in
(3.116) using Poincaré’s inequality we derive from (3.116)

/OtdS/RUiUid.Z‘—Fb/t ds/ |u|3dx+c/td3/ \U\4da:
/ ds/TT dr + (1 352)/ ds/ o
270/ / o1'de. (3.117)

3.3.4 Bounding ¢;

The next step is to bound the ¢; contributions in terms of data. The func-
tion ¢; is chosen as just before (3.45) so that ¢3 = f(z1,x2,t)e” 7% and
then ¢1, ¢2 may be chosen to vanish on 0D and satisfy (3.45) namely

ba,a = 003. (3.118)
To bound the |¢|* term note

/ s [ 1itaz = | s [ @+ 0nsa)ito
g2/0tds/}%¢§d:c+2/Otds/R(¢a¢a)2dx,
<2 /Ot ds/R¢>§dz
+ 22 /Ot ds/ooo dz(/Dz %%dA/DZ qba,g(/)aﬂdA)

where the Sobolev inequality (3.87) has been employed. The Poincaré
inequality is employed on [ . Pa®adA and then the Babuska-Aziz
inequality is utilized to obtain

/Otds/R|¢|4d:c§2/0t ds/RqﬁéderQAzC?/ / dzU ¢a7a)2dx}2.

Recalling the definition of ¢3 and (3.118) we find

/ds/ plde < /ds/ f4dA+"/;102/ ds / f2dA

=Q> (data), (3.119)

where Qg is the indicated data term. Similarly, one shows

t 1 Co ¢ 5 A
/O ds/R@-qSidx < ( + %>/0 ds/Df dA = Qs (data). (3.120)



132 3. Spatial Decay

Upon employment of (3.119) and (3.120) in (3.117) we derive

/ds/uuldx—i—b/ ds/ lullde + = /ds/ lu|*dz

< 7/ dS/ T71‘T7¢d$+Q2+Q3, (3.121)
MJo o Jr

where Qo = 27¢Q5/8 and Qs = Qs(1 + 3b%/c) /2.
If we now utilize (3.121) in (3.113) and pick € = A1 /2 we may obtain

t
/ ds/ T,iT,,’dl‘ <20+ )\1(Q2 + Qg) (3.122)

This inequality is now used in (3.121) to find

/ds/ uluidachb/ ds/ |u|3dx+c/ ds/ lu|*dz

< LQl +3(Q2 + Q3). (3.123)

Finally, we may use (3.122) and (3.123) in inequality (3.108) to find a
data bound for E(0,t),

BO0,1) <k 201+ X4(Qa + Qo)) + A[ "2 + 302 + Q)

=@, (data). (3.124)

The required spatial decay estimate follows by utilizing (3.124) in
inequality (3.107),

E(z,t) < Que™ /™€, (3.125)

3.4 Spatial decay for a Krishnamurti model

(Krishnamurti, 1997) produced a very interesting model for studying pen-
etrative convection in a fluid. A complete linear instability and nonlinear
energy stability analysis for her model was provided by (Straughan, 2002b).
Her model relies on a pH indicator called thymol blue being dissolved in
water and as such is a double diffusive model with an equation for the
temperature of the fluid coupled to an equation for the concentration of
thymol blue. The penetrative effect is provided by the heat source depend-
ing on the thymol blue concentration. In this section we consider spatial
decay for a Krishnamurti model in a Darcy porous medium. Stability and
instability studies for this model are given by (Hill, 2005a), who also con-
siders a Brinkman theory, a theory where the heat source is nonlinear, and
when the density in the buoyancy force depends on temperature and con-
centration, see also (Hill, 2003; Hill, 2004b; Hill, 2004a; Hill, 2004c; Hill,
2005b).
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The model we consider is a direct adaption of the (Krishnamurti, 1997)
one in which the buoyancy force term depends only on temperature in
a linear manner, and the heat soure depends linearly on thymol blue
concentration. Thus, the equations are

ui = —p,;i+ g1,

u;; =0,

T +uT; =AT +~C,
Ci+uC; =AC,

where the notation is as in section 3.1, C represents a concentration, and
v > 0 is a constant.

(Payne and Song, 2002) develop spatial decay estimates for a double
diffusive model in either a Darcy or Brinkman porous material. They allow
for a Soret effect, thus, have a linear term in AT added to the right hand
side of (3.126)4, although they do not have the vC term in (3.126)3. They
also have a g}C term in (3.126);. In fact, (Payne and Song, 2002) study
their double diffusive model in the steady case in which C; =0, T); = 0.
The time dependent analogue is considered for a two-dimensional spatial
domain by (Song, 2002). We here also develop spatial decay estimates for
(3.126) in the steady case. Thus, we study the system

(3.126)

u; = —pi + g1,

u;; =0,
’ 3.127
uT; = AT +~C, ( )

The spatial domains R, D, R,, D, are as in section 3.1. On the boundary
we assume

wn; =0, T=0 C=0 on 0D, (3.128)
with flow conditions at z = 0,
uz=F;, T=F,, (C=F; on Dy, i.e. z=0. (3.129)
The asymptotic conditions at infinity are as in (Payne and Song, 2002)
u;,p, T, C,VT,VC — 0 uniformly in (x1,22) as 3 =z — oco.  (3.130)

Since u;; = 0 we also require (cf. the argument leading to (3.5)),
/ U3dA = FldA =0. (3.131)
Do Do

Our goal is to establish an exponential decay estimate in z for a function
of form

E = Kl/ T,LT,,CZZ‘ + Kg/ CJC"Z-da: +/ u;u;dr,
R R. R.

z

for K1, Ky suitable constants.
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3.4.1  Estimates for T;T; and C,;C;

We observe that we have a maximum principle for C but not for T. To
bound C we integrate by parts to find

/ C; Cd:c—/ (C.0). dz—/ CACdz
/ CC 3dA — / (1;C?) ;

——/ CCQ,dA—‘r*/ uzC?dA, (3.132)
D. 2Jp.

where we use the divergence theorem and (3.127)4. From the maximum
principle C < Cj; = max F3 in D. Hence, using the maximum princi-
ple, the Cauchy-Schwarz inequality, and the arithmetic-geometric mean
inequality in (3.132) we may derive

1 1/2 1/2
CiCide <—— ( C,ac,adA> ( 2 dA>
R, VA1 \Up. D, 3

CM , 1/2 1/2
dA> ( / cac,adA>
2\ﬁ </ s D.

_\/17<1+G2CM>/ C,CdA

CM 2
dA, 3.133
4CL2\/7 Uz ( )

where as > 0 is a constant at our disposal and A; is the constant in
Poincaré’s inequality for D.
To bound T';T; we commence in similar fashion. Thus, we obtain

/ T,T;dx :/ (T;,T) dx — / TATdx
R, R, R,
=— / TT 3dA — T(u,T; —~C)dx
D, R.

:—/ TrgdA+%/ u3T2dA+'y/ TCdx. (3.134)
Dz

z z

Now,

/ TCdx = / d¢ [ TCdA.
R z DE

z
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From the Cauchy-Schwarz and Poincaré inequalities we have

/ TOdAg\// TQdA\// C2dA
D¢ D¢ Dy
< / T,T,dA CoC odA
/\1 D¢ D¢

TTA— A,
/ d+2)\1 C’Cd

2)\1&

for a > 0 to be selected. This inequality may be integrated to see that

/TCdx§ ! /TTdm—l—f/CCdx
R, 2)\1@ R.

< / Tde+—/ C,C;dx. (3.135)

~2\a

Next,

-/ TT,WW T dAW 304

D,
<— T,T;dA. 3.136
W/D | (8.136)

In addition, we use the Cauchy-Schwarz inequality followed by the Sobolev
inequality (3.87) to find

1 1
7/ uzT?dA < — / udA / T4dA
2 D. 2 D. D.
A 1/2 1/2
(/ ugdA) </ TQdA/ TafadA>
D. D, D,
1/2
(/ ugdA> /raradA
D, D.

A 1 2
<= 204+ — ([ T.T.dA) |, 1
<ol [ st ([ rerean)] @

where as > 0 is a constant at our disposal.

IN

| > N

<
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Estimates (3.135), (3.136) and (3.137) together in (3.134) lead to the
bound

/ T T dx <7/ T T dA + / T,T;dx
R, 2)\1@ T

A 2
A
%/ CaCudr + 5= | uid

A 2
ToTodA) . 1
+ 2hes (/D T ) (3.138)

We now form the combination (3.138)+¢(3.133) for £ > 0 a constant to
be selected. In fact, we choose a = v/A; and € = 1/2 + +%/2)? and then
derive the inequality

/ Tﬂrldl‘—F/ C7i071da; < 7/ T T dA
R.

+(1+ ;) \/‘L(l + GQZM /D C.CdA

2

Aag Y CM 2
1
+{A1 +< +/\2)4a2 ﬁ]/ uzdA

A 2
+ T, T,dA ) . 3.139
- ( / T ) (3.139)

3.4.2  An estimate for the u;u; term

We must now derive an estimate for the term [ g, Witidr. From the
differential equation (3.127); we find

/ w;u;dT :/ ui(—pi + g;/T)dx. (3.140)

z z

For the pressure term we proceed via the introduction of the function w,
of (3.17). In this way we see that

—/ uip,idx:/ usp dA

z z

:/ Wo,ap dA

z

:7/ waP,adA
D,

:/ Woz(ua - gaT)dA
D.
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where o« = 1,2 and (3.127); have been employed. The Cauchy-Schwarz,
Poincaré and Babuska-Aziz inequalities are now used to see that

—/ u;p,idx <\/?\// U%dA/ U o dA
R. A D.
\// gdA/ T T odA. (3.141)
D,

Hence, utilizing (3.141) in (3.140) with further use of the arithmetic-
geometric mean and Pomcare 1nequa11t1es we may show that for ag,as > 0
to be chosen,

: 1
/ u;u; de §%/ u;u; de + / T,T ;dx
2a3)\1 R, T

z

1
iU dA
JMF(\ﬁ 2/\1a4>/D Uit
Ve A (3.142)
2\ Jp, T

We now choose az = 1,a2 = 4,a4 = 2, and add A\1(3.142) to (3.139) to

derive
1 1
= uiuidx + = T,szd$ + C@CJCZI’
2 R 2 R. R

z

S(\/2>\—1+\FC’)/ T;T;dA

2

w0

P O R, e

A 2
+4A1</ TifidA>. (3.143)

Next, define the constants A and B by

+ 1+ CM) / C,IC’idA
D,

2 2

B 4 (1+Cun) b 5vC % Cy s
Amax{\/rlJrQ\@, o (HX{)’T +>\1+8\/H(1+)\%> ,

B = A/)1, and define the function H(z) by
1 1
H(z) = 7/ uju;dr + 7/ TZTsz:—F/ C,Cdx.
2 J. 2 Jr. R.

From inequality (3.143) we may now show that H satisfies the inequality

H(z) < —AH'(2) + B[-H'(2)]’, (3.144)
where H' = dH/dz.
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3.4.3 Integration of the H inequality

The inequality (3.144) is integrated by (Horgan and Payne, 1992), p. 656.
For completeness we sketch the steps.
Complete the square in (3.144) to find

( H' + A)Q > E + A72
2B/ — B  4B2?’
from which one finds
dH 1
\/H +d% —
dz

where d = A/2+v/B. Separating variables leads to

/H(Z) ds z
_ - > =
o)y (Vs+d2—d) — VB
which integrates to yield
2{ [H )+ )" = [H(z) + ¢}
H(0) +d?
9 Tog [W} . 2

H(z) + d? ~ VB’
Now drop the term —2[H (z) + d?] /2 and rearrange to find
H d? —d H d?
log[ (0) + ]2< z 0) + >
VH(Z) +d? — 2dv'B d
After taking the exponential one obtains
H(0) + d?
H(z) < H(0)exp <(d)+> e =/24VB, (3.145)

While this is an exponential spatial decay estimate the term H(0) is not
in terms of the data Fi, F5 and F3. It remains to find a suitable bound for
H(0).

3.4.4 A bound for H(0)
This subsection follows the analogous analysis of (Payne and Song, 2002).
Let S be a solution of the problem

AS=0 inR

3.146
S=C onoR. ( )

Then by using the triangle inequality and squaring,

/ OJ‘C’idl‘ < 2/ (C — S)J(C — S),id],‘ + 2/ S,iS,idl‘. (3147)
R R R
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Now, recall C' satisfies the equation AC = u;C; and C' = F3 at z = 0, so
by integrating by parts and use of the divergence theorem we find

/(CfS),,;(CfS),idx: f/(C’fS)AC’do: (3.148)
R R
= */(C* S)ulc,zdx (3149)
R
1
=-= / (u;C?) dx + / u;C;Sdx (3.150)
2 R R
= 1/ u3F32dA—/ uiS,iCdx+j§ u;n;CS dS (3.151)
2 Do R OR
:i/ ugngAf/ u; S ;Cdx (3.152)
2 /b, R

IN

—1/ FiF2dA + Cy /uiuidx/ S S idx (3.153)
2 /b, R R

where Cj; = maxp Fs. Upon using (3.153) in (3.147) and using the
arithmetic-geometric mean inequality for a; > 0 to be selected we may
show that

1
/O@CJCZZ‘ S(Q‘FOQC%/I)/ SJSJCZZ“F*/ uiuidx
R R a1 JR
—/ FFidA. (3.154)
Do
To bound the S ;S ; term we recollect S satisfies (3.146) and then
R R R
__ / F3S 5dA (3.155)
Do
because S = C' = F3 on Dgy. Furthermore,
O:/ S sASdx
R
—1/(5*2) dx+/(s S o) dx—l/g(S S o )dx
—2 R ,3/,3 R 3Pa),a 2 R@z ,a
1 1
__ 7/ S2dA+ - [ 5.8.d4
2 /p, 2 Jp, "
and so we see that

/ S3dA = / S oS adA= [ F3,F5,dA. (3.156)
Do Do

Do
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Now, combining (3.155) with (3.156) together with the Cauchy-Schwarz
inequality we derive

/S S idx <\// F2dA SQdA
Dg

=\// F2dA | FyoFsqdA. (3.157)
Do Do

Upon employing (3.157) in (3.154) we arrive at

1
/ C’J-C’,idx S Ll + 7/ Uiuidﬂi, (3158)
R a1 JRr

where L is the data term

L = _/ F1F§dA+(2+alC§4)\/ F3dA | FyaFsadA.
Do Dy Dy

Since there is no maximum principle for 7' we now introduce the function
S which solves

AS = ’LLZ'SJ; in R

3.159
S=T on OR. ( )

Again from the triangle inequality
R R R
The second term is
/ (T = 8) (T — 8)adw = — / (T — S)A(T — 8)da
R R
:7/ (T - 8)Cdx
R

i /(T—S),i(T—S) dz + —/ C.Cidx  (3.161)

R

<
- 20)\1 2)\1
where we now select a = 7/A1. We next use (3.161) in (3.160) to find

2 2
/ T.Tdx < % C.Cidx +2 / S8 da. (3.162)
R

Note now that S satisfies the same equation as C and if we replace F3 by
F; it satisfies the same boundary conditions. Thus, S will satisfy a bound
like (3.158). In fact, if we define the data term Lo by

Ly = 7/ FF3dA+ (2+ a1 Shy) / Fzsz/ Py alyadd
DO D() DO
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where Sy = maxp F5 then S satisfies the following estimate,
1
/ Sﬂ'Sﬂ‘d.ﬁ S L2 + 7/ ululdx (3163)
R a1 JRr

Next, (3.158) and (3.163) are used in (3.162) to determine the following
bound for a functional of T

2 2
R a1 A

where Lz = 272L1 /A2 + 2Ls.

3.4.5 Bound for u;u; at z =10
From the differential equation for u; we show
/ wu;de = / u;(—=p,; + g:T)dz. (3.165)
R R

Now, introduce the function ¢; defined in (3.39), where ¢3 = Fy(z4)e”%?
and ¢o o = —¢3,3. Then,

—/ p,iuidx:/ uzp dA
R Do
= / z(bzdx
/¢'L Z ’L

This expression is used in (3.165) and then we use the arithmetic-geometric
mean inequality to find

/uiuid;v:/ uigdex—/giqﬁdex—&—/ ¢;u;dx
R R R R

1 5
gf/ uiuidx+2/ T2d:c+f/ bidsde.
2 Jr R 4 Jr
Rearranging and using Poincaré’s inequality one finds
1 2 5
2Jr A Jr 4 Jr
The ¢;¢; integral is bounded as in (3.46) to obtain
/ piidz < C / F2dA (3.167)
R D

where
R 1 Co
2)\1
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Thus, from (3.166)

4
R At Jr

where L, is the data term

5C
Ly=— [ FZdA.
2 Jp

The next step is to employ (3.164) in inequality (3.168) to derive, with the
data term Ls = 8L3/\; + 2Ly, after selecting a; = 16(1 +~72/\2) /A1,

/ uiuidx S L5. (3169)
R

The data bound (3.169) leads in turn to bounds for T';T; and C;C; from
(3.164) and (3.158), namely

ML
/riridng3+ Lo (3.170)
R 8
N L
CiCidr <Ly += —° . 3.171
JesCute < b 35 o (3470

Hence, since
1 1
H(0) == uwidr + = T;T;dx + CiCd,
2 R 2 R R

we find the following bound for H(0) in terms of the data functions F, Fy
and F3,

Ls 1 A /24+92/)3
H(O) < Lu+ 22 + Ls |5 + 5 (Tars ) |- 3.172

0)< Lot 57+ 5[2+16 1+72/X3 (8.172)
This is a data bound for H(0) and so inequality (3.145) represents a true
spatial decay estimate.

3.5 Spatial decay for a fluid-porous model

In the last section of chapter 3 we describe work of (Ames et al., 2001).
These writers tackled a very interesting but highly technical problem. They
studied spatial decay in a semi-infinite cylinder which is partly composed
of a saturated porous medium and partly filled with a viscous fluid. This
is thus an extension of the work in sections 3.1 — 3.4 where the semi-
infinite cylinder was always filled with a saturated porous material. One
of the difficulties facing (Ames et al., 2001) is the boundary conditions
on the interface between the porous medium and the fluid. The boundary
conditions for this situation have been discussed already in section 2.10 in
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connection with a structural stability question and they are analysed in
depth in chapter 6 in a variety of situations.

(Ames et al., 2001) consider a semi-infinite cylinder € which is divided
in two parts. The configuration is as shown in figure 3.2

The axis of the cylinder 2 is in the xz3 = z direction and the fluid
occupies the region 2 which has x5 > 0, whereas the porous medium is in
the domain 5 which has x5 < 0. The interface between the two media is
at ro = 0 and is denoted by L. The cross sections in {2; and {25 are denoted
by D1 and Dy, respectively, and €21 and 25 have lateral boundaries I'y and
Ts.

The equations which (Ames et al., 2001) employ are Stokes’ equa-
tions in the fluid, with the acceleration term omitted and a Boussinesq
approximation for the density. Thus, in 1 x {¢ > 0} they have

0

(‘)xi
3ui
- 3.173
i, (3173)
oT oT
7 — KAT
ot Mgy, e

where wu;,p,T,u,x and g; represent velocity, pressure, temperature,
dynamic viscosity, thermal diffusivity and the gravity vector, respectively.
In the porous domain 5 x {t > 0} the equations are governed by Darcy’s
law and are

oo _om
k,UZ - 8xz + g'le’
(%i
= 3.174
. (3174)
o0 00
— i—— = KA.
En + v; oz, Km0
Iy
viscous fluid O
x327T352
L
1
Qo

porous medium

Iy

Figure 3.2. Porous - fluid spatial domain
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Here v;, 7,0, k and k., are the velocity, pressure, temperature, permeability
and thermal diffusivity, respectively.
The initial conditions are that

u; =0,T=0 in Q; fort=0,

. (3.175)
=0 in Q5 fort=0.
The boundary conditions on the lateral and end walls are for Q;,
; =0,T=0 on I'y x {t >0},
" n Lt > 0} (3.176)
ug=f,T=h on Dy x {x3 =0} x {t > 0},
while for s,
n; =0,0=0 on I's x {t > 0},
o o T2 x {6> 0) (3.177)
vngm,ezhm oanX{l‘3=0}X{t>0}.
The asymptotic boundary conditions are
‘u" ‘V|7 |T|a |9| = 0(1)7 |’U,3|, |'l)3|, |vu‘, ‘VT‘, \p|, |7T‘ = 0(1/2), (3178)

uniformly in xq,22 and ¢, as z — oo. The boundary conditions on the
interface L are taken to be

oT o0
U =v9, T =0, k=—=kp—,
8:62 8x2
Ous ou Ous o (3.179)
r=p—2u—2, =2 = —u, y=1,3

’“‘axg " Oxy + ory,  k
Thus, the velocity, temperature and heat flux are continuous across L as
is the normal pressure. The last boundary condition represents a (Jones,
1973) contribution to the (Beavers and Joseph, 1967) boundary condition
but with the porous velocity neglected as discussed by (Nield and Bejan,
2006) and used by (Payne and Straughan, 1998a). (For further analysis of

the interface conditions see chapter 6.)
(Ames et al., 2001) let ©;(z) and Q2(z) denote the domains

Q1 (z) = Q1 N{xz > 2}, Qa(z) = Q2N {zs > z}.

Their work establishes an exponential spatial decay bound for a function
of form

t
E(zt) =A / s / (€ = 2) (s + 1wy )iy
0 Ql(Z)

¢
+ B/ ds/ (€ — 2)vvdx
0 Qa(2)
t
+C/ ds/ (& —2)T,T;dx
0 Q1 (2)

t
+ D/ ds/ (& —2)0,;0 ;dx.
0 Qa(2)
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We do not describe the proof because it is technical and lengthy. However,
we note that they require a zero net flow into the pipe via the condition

/ledA+/D fmdA = 0.

Their proof hinges on establishing a second order differential inequality for

FE of form
0’E oF
- — - — >
5.2 k1 5 koE >0,

where ki1, ko > 0 are constants.
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Convection in Porous Media

To commence this chapter we investigate the stability of convective flow in a
layer of saturated porous material which is subject to a vertical temperature
gradient. The appropriate equations are now presented according to the
theories of Darcy, Forchheimer, Darcy with anisotropic permeability, and
Brinkman.

While my previous book, (Straughan, 2004a), concentrates on energy
stability applications in fluid mechanics, there are inevitably, some investi-
gations there of convection flows in porous media. The object of this book
is not to cover the same material, apart from the basic analysis which for
reasons of clarity is contained in sections 4.1 and 4.2. However, the rest of
this chapter concentrates on novel flow situations in porous media, many
very recent, and some given here for the first time. Some of this work deals
with nonlinear stability by means of the energy method, but not exclusively
S0.

We concentrate entirely on stability of flow in porous media. It is worth
pointing out, however, that several of the stability ideas discussed here
have already found useful application in other areas and will continue to
do so. For example, we mention the important mathematical biology / med-
ical area, cf. (Avramenko and Kuznetsov, 2004), (Ghorai and Hill, 2005),
(Mulone et al., 2007), (Pieters, 2004), chapter 5, (Quinlan and Straughan,
2005), (Rappoldt et al., 2003), (Rionero, 2006b; Rionero, 2006a), (van Duijn
et al., 2001), when interfaces are involved, (Jovanovic and Vulkov, 2005),
and the important area of control theory, cf. (Alvarez-Ramirez et al., 2001),
(Khadra et al., 2005), (Ruszkowski et al., 2005), (Ydstie, 2002).

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_4, (© Springer Science+Business Media, LLC 2008
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4.1 Equations for thermal convection in a porous
medium

4.1.1 The Darcy equations

The derivation of the Darcy equations for thermal convection is discussed
in chapter 1, sections 1.2 and 1.6.1. We here simply present the relevant
system of equations.

The complete system of equations for thermal convection in a porous
medium according to Darcy’s law may be taken to be

0=—-pi— %Ui = kigp(T)

T, +vT,; = KAT.
In equations (4.1), v;,T and p are the variables to be solved for, i.e. the
velocity, temperature and pressure. The quantities u, k,g and k are con-
stants and represent viscosity, permeability, gravity and thermal diffusivity,

respectively. The vector k = (0,0,1) and p(T) is the density - temperature
relationship. In this section we assume a linear one, namely,

p=po(l—alT —Tp)]), (4.2)

where pg is the density at temperature 7' = Tp and « is the coefficient of
thermal expansion. We can always redefine the pressure p by putting

p=p+pogll +aTolz, (4.3)
and then (4.1) may be rewritten as
0=—p;— %Uz‘ + kigpoaT'. (4.4)

It is worth observing that we have replaced the body force term pf; in
equation (1.15) by the appropriate representation for thermal convection,
namely —k;gp(T), in equation (4.1).

4.1.2  The Forchheimer equations

As stated in chapter 1, section 1.3, when the flow rate is large the Forch-
heimer equations may be more appropriate than the Darcy ones, and for
the problem of thermal convection in a saturated porous material these are
usually taken to be

B v = blviv; — kigp(T)

Oz—pﬂ-fk

U’i,i = 0 (4'5)

T+ vT;=rAT.
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The Forchheimer equations are believed more appropriate when the veloc-
ity is not small, the idea being that the pressure gradient is no longer
proportional to the velocity itself.

4.1.8 The Darcy equations with anisotropic permeability

For many practical situations the permeability k is not isotropic. (Just
imagine rock strata. Many times this has a preferred direction and so
anisotropic permeability is a realistic thing to consider.) When the per-
meability is not isotropic we can generalise the Darcy equations in a
straightforward manner. This then yields a system of equations with rich
mathematical properties which is very amenable to linear and energy stabil-
ity techniques but which also applies to many real life mechanisms. For an
anisotropic permeability k in (4.1); is no longer the same in all directions.
We must replace k by a tensor and so we generalise the velocity equation
(4.1); to have form, cf. section 1.5,

pv; = —Kijp j — Kijkigp(T),
where Kj; is the permeability tensor. We shall require K;; to be invertible
so that the inverse tensor M;; satisfies M;; K;, = Cd;, where C is an
appropriate constant. Then the system of equations for convective motion
in an anisotropic porous medium of Darcy type is given by

(4.6)

We concentrate on the case of a transversely isotropic material where the
axis of isotropy is at an angle 3 to the horizontal. This model was first
studied by (Tyvand and Storesletten, 1991), who also adopt the linear
density - temperature relationship (4.2). The permeability tensor K* is
selected as in (Tyvand and Storesletten, 1991), namely,

K* = Ki'i' + K. (j'j + K'k') (4.7)

where K| and K are the longitudinal and transverse components of per-
meability. The plane of the porous layer is that for which k is orthogonal to
the layer and i is aligned with the projection of i’ on the (z,y) plane. The
angle 3 is the angle between the vectors i and i’. The inverse permeability
tensor M satisfies

MK* = K1, (4.8)
I being the identity. Then, see (Tyvand and Storesletten, 1991)
M =¢i'i’ +§j + K'K
=My1ii + My3(ik + ki) + M3zzkk + jj (4.9)
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where
M1 =Ecos?B + sin?g, M3 = (£ — 1)cos Bsin 3,
M3 =cos? (3 + Esin?f3,
with £ = K /K being the anisotropy parameter.
We here adopt the equation of state (4.2) and employ a modified pressure

P as in (4.3) (although we discard the tilde). Then, equations (4.6) may be
written as

(4.10)

H
K,
v =0,

Ty +vT; = kAT,

Di=— M;jv; + kigpoaT,

(4.11)

where M;; is the symmetric tensor with components as given by (4.9).
There are situations in which one also needs the thermal diffusivity to

be anisotropic. We do not study this explicitly, but we draw attention to

work of (Storesletten, 1993) where this effect is investigated at length.

4.1.4  The Brinkman equations

As is pointed out in chapter 1, section 1.4, it is often argued that (4.1) are
insufficient to describe porous flow situations near a solid wall, or when the
porosity is close to one. For such a scenario we may replace (4.1) by the
Brinkman equations (4.12)

0=-p,;— %'Ui + AAwv; — kigp(T)
piiz (4.12)
T"t + 'UZTZ = rAT.

Again, we at first focus on the density relation (4.2). Frequently the argu-
ment is advanced that the Brinkman equations, due to the inclusion of the
viscosity term A, may be more relevant for flows involving a solid boundary,
cf. e.g. (Nield and Bejan, 2006).

4.2  Stability of thermal convection

In this section we investigate the so called Bénard problem in a porous
medium. This is the problem where a layer of porous material is saturated
with fluid and the bottom of the layer is hotter than the top. If the tem-
perature difference is large enough a cellular fluid motion ensues and this
is known as Bénard convection. In fact, we deal with each of the porous
systems introduced in section 4.1, namely the equations of Darcy, Forch-
heimer, the equations for Darcy convection with anisotropic permeability,
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and those of Brinkman. We shall show that one can establish optimal sta-
bility results. Namely, that the linear instability and nonlinear stability
Rayleigh numbers are the same, i.e. R? = R%. By linearising the per-
turbation equations for a stability problem we derive a theory which can
give information on when a flow becomes unstable. This critical Rayleigh
number we call R2 . However, this gives no information on what the full non-
linear system dictates for stability. If we can obtain useful estimates from
the nonlinear theory these will give a true vision on the global nonlinear
stability picture. We stress this aspect throughout this chapter.

The physical picture is one of a saturated porous medium of infinite
extent in the « and y directions bounded by the planes z = 0 and z = d(> 0)
with gravity, g, in the negative z—direction. The upper boundary is held at
fixed temperature T" = Ty while the lower is held at constant temperature
T =Ty, with Ty, > Ty. The problem is to determine under what conditions
heating from below will lead to convective (cellular) fluid motion in the
porous medium. We begin with the equations of Darcy.

4.2.1 The Bénard problem for the Darcy equations

We commence with the steady solution to equations (4.1) when the density
is given by the relation (4.2), namely p(T) = po(1 — a[T — Tp]). The steady
solution with zero velocity in accordance with a conduction only state is

7; =0, T=—-8z+Ty, (4.13)

with the steady pressure p determined from the differential equation
dp/dz = gpo(1 — a[T(z) — Tp]). This represents the situation where no
convective motion is occurring and the temperature gradient is constant
throughout the layer.

The nonlinear perturbation equations which arise from (4.1) using (4.13)

as steady solution, with v; = 0; +u;, T =T + 6, p=p+ m, are

0=-m;— %Uz + gpoarkit,

Us,5 = 0,

0+ uil; = Pw+ KAD,
where w = wug. It is convenient to non-dimensionalize these equations with
the scalings t = t*7, u; = w}U, xv; = xid, 0 = T*0*, T = d?/k, P = pUd/k,
U =k/d, T* = dU+/uf3/kgpoak, and the Rayleigh number R? defined by

d*gpoak
pE

R? = (4.14)

Next, the stars are omitted and the non-dimensional (fully nonlinear)
perturbation equations for the thermal convection problem arising from
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Darcy’s equations are

0= T — U + Rkﬁ,
(97t + ui9,i = Rw + A#.
The boundary conditions are that
0=w=0, z=0,1, (4.16)

with (u;, 0, 7) satisfying a plane tiling periodicity in the z,y directions.
Since Darcy’s law only contains w; in the momentum equation (4.15);
we only prescribe the normal component of velocity on the boundary.
In addition, we assume that u,d,p have an (z,y)-dependence consistent
with one that has a repetitive shape that tiles the plane, such as two-
dimensional rolls or hexagons. The hexagon solution was originally given
by (Christopherson, 1940) namely,

1 1
u(x,y) = cos ia(\/g:r + y) + cos 5@(\/§x —y)+cosay. (4.17)

In particular, the (z,y)-dependence is consistent with a wavenumber, a, for
which with

0? 0?
. _ e n et
u satisfies the relation
A*u = —a’u.

Whatever shape the cell has in the (x, y)-plane, its Cartesian product with
(0,1) is the period cell V. (In this book we do not discuss the problem of
which cell shape is actually taken up when convection commences in the
fluid. This requires an analysis of the possible patterns which may occur in
the nonlinear theory once convective motion ensues. We refer the reader to
the concise mathematical analysis of (Mielke, 1997) for a very clear account
of this.)

Throughout this chapter ||-|| and (-, -) denote the norm and inner product
on the Hilbert space L*(V).

4.2.2  Linear instability

To determine linear instability from (4.15) we drop the u;6 ; term and write
u; = u;(x)e’, 6 = 0(x)e’, ™ = w(x)e’?, to find

0= —T; — U; + RE;0,

00 = Rw + A6.
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Equations (4.18) together with the boundary conditions (4.16) define an
eigenvalue problem for o. In general ¢ = o, +i0y, 0,0, € R. If 0; #0 =
o, < 0 it is said that the principle of Exchange of Stabilities holds. When
0; =0 then o € R and so exchange of stabilities holds automatically.

We now show o € R (for each o; in the spectrum). To do this let V' be
the period cell for the solution (u;, 6, 7) and then multiply (4.18); by the
complex conjugate of u;, u}, and integrate over V. The result is, after using
the boundary conditions

[ul|* = R(6,w") (4.19)

where w* = u}. Now multiply (4.18)3 by the complex conjugate of 6, 6*,
and integrate over V. One may now show that

all0]* = R(w,6%) - [[V]|*. (4.20)

In (4.19) and (4.20) it is understood that w;, 6 are complex and so || - | is
to be interpreted accordingly, e.g.

16]% = / 00" dz.
%
Next, add (4.19) to (4.20) to find

all0* = R[(6,w") + (w,0")] — [[u]* — |VO]*.
Since o = 0, + i0; then the imaginary part of this equation shows that
ai]|0]*> = 0.

Thus, 0; = 0 and o € R. Exchange of stabilities holds and it is sufficient
to take o = 0 in (4.18) to have the equations which govern the boundary
for linearised instability, i.e.

0= T — U + Rklg,

s

0= Rw + A6.

Let us denote the lowest eigenvalue for (4.21) together with the associated
boundary conditions by Ry. It must be emphasized that the linear theory
only yields a boundary for instability, i.e. whenever R > Ry, the solution to
(4.18) has 0 = o > 0, thus it grows in time and is unstable. In particular,
the linearized equations do not yield any information on nonlinear stability.
It is, in general, possible for the solution to the full nonlinear equations
(4.15) to become unstable at a value of R lower than Ry, and in this case
subcritical instabilities occur. Details of the calculation of Ry are given
later in section 4.2.4.
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4.2.3  Nonlinear stability

To investigate nonlinear energy stability we multiply (4.15); by w;, (4.15)3
by 6 and integrate each over V. This yields the following two equations

0= R(0,w) — |Jul?, (4.22)
d1

—Z16)1? = 8) — ||IVa|>. 4.2
dt2H ¥ = R(w,0) — ||V (4.23)

We employ Joseph'’s coupling parameter method (Joseph, 1965; Joseph,
1966). Hence multiply one of (4.22) or (4.23) by a positive parameter, add
the equations and then select this parameter optimally. For example, add
A times (4.23) to (4.22). The result is

dE
T RI - D (4.24)
where now
A 2
E(t) = 5 1617 (4.25)
It) = (14 X) (w,0), (4.26)
D(t) = [Ju* + \|| V0] 2. (4.27)

The idea is now to optimize an inequality involving the right hand side
of (4.24). Hence, define Rg by

1 I
B = max D (4.28)

where now H is such that u; € L2(V), § € H*(V), and w = 0,0 = 0, on
z =0, 1. In this way we find from (4.24)

dE I
= —RD—-D
a Py

(4.29)

SRD(mgx é) _ D= —D<RE — R> .

E

Since D > Ar?[|0|? + |lu||?> by using the Poincaré inequality, we see that
D > 272 E. Thus our nonlinear stability criterion is now

R < Rg (4.30)
for then w = 27%(Rg — R)/Rg > 0 and (4.29) leads to
dE
— < —wk. 4.31
T (4.31)
Then by integration and rearranging
E(t) < exp(—wt)E(0). (4.32)

Thus, (4.28), (4.30) yield unconditional nonlinear stabilty in the porous
Bénard problem when the equations for the porous medium are those of
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Darcy. By unconditional stability we mean for all initial perturbations,
and so for all E(0). This is sometimes called global stability. Of course,
for the Darcy problem, all (4.32) shows is that ||6(t)|| decays exponentially.
However, from (4.22) we may use the arithmetic-geometric mean inequality
to deduce

R2
1
[l = R(0,w) < ||9H2 || 12 < 5 ||9H2+§|IU\|2,
and this leads to
[ul|* < R?(|0]]*.

Hence, (4.30) leads also to exponential decay of ||u(t)]|.

4.2.4  Variational solution to (4.28)

The nonlinear stability threshold is now given by the variational problem
(4.28). The approach with nonlinear energy stability calculations is to find
a variational problem like (4.28), determine the Euler-Lagrange equations
and maximize in the coupling parameter A to obtain the best value of Rg.
The maximum problem (4.28) is
1 (I4+X)(0,w)

— =max ————————. 4.33

Ry~ H Tul? A VA (4:39)
It is convenient (but not necessary) to rescale 6 by putting 6 = 6. Then,
since we are seeking the maximum over a linear space H we find that (4.33)
is equivalent to

RN (A
Ry H [ul?+ [VO[?

where f(\) = (1 + \)/V\. Hence, the Euler-Lagrange equations arising
from (4.28) are determined from

Rgdl —6D =0

where now (We incorporate the constraint u; ; = 0 in I)

d
d— f@+enw+ ehg)L:O - 2$ (7, ui; + €hy ;)
=M (w,n) + f(A)(h3,0) + 2(7 i, hi)

and

5D =4 (lu+ el + 90 +e)?)|
=2[(ui, h;) — (Ab,n)].
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Thus, the Euler-Lagrange equations which arise from (4.28) are
0=—m;—u; + éREfekiv
- (434)
0= %fREw + A6.

One now uses the parameteric differentiation method to show A =1 is
the optimal value, i.e. that value which maximises Rg. The details are now
given.

Let RL,ul, 0!, 7! denote the solution to the eigenvalue problem arising
from (4.34) with A = A\' > 0, and let R%,u?,6? 72 denote the analogous
solution when A\ has another value, A = \? > 0, say. Multiply (4.34);
holding for A = A! by u? and integrate over V to obtain using the boundary
conditions and (4.34)a,

1
iRlE(]del,wQ) - (uzlvuf) = Ov (435)
where f! = f(A\!). Likewise, multiply (4.34); holding for A = A? by u} and

integrate over V to obtain

%R%(ﬂ&?,wl) — (u?,u}) = 0. (4.36)

17 7

Now multiply (4.34)3 holding for A = A! by 62, and holding for A = A? by
6%, to obtain after integration by parts and use of the boundary conditions

1
S Rp(f1w',6%) = (V0',96%) =0, (4.37)

1
5R?;(f?w?, 0') — (V6*,ve') = 0. (4.38)
Form the combination (4.36) + (4.38) — (4.35) — (4.37) to find
Ro(f*w?,0Y) + R%L(f260%,w') — RE(f'0*,w?) — RE(f'w',6%) = 0.
Now add in the (zero-total) contributions as follows
RE([f? = fl]w?,0") + (RE — Rp)(£10",w?)
+ Ry ([f? = fl]w',0%) + (RE — Ri)(f'w',6%) = 0.
Divide by A2 — A1 # 0 and take the limit As — A; to derive (with
RL, f1,w', 0! replaced by Rg, f,w and 0),

of ORE

RE(a w,e) + S (fu,0) = 0. (4.39)

To make use of this result we take u? = u} in (4.35) and 6% = 0! in (4.37)
to see, once the outcomes are added together,

Rp(fw,0) = [[u]* + [ VO||*. (4.40)
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Next, substitute for (fw, ) in (4.39) to find

of ORg
25 — (|[ul? %) =0. 4.41
Ry (55 w.0) + 55 (lul +[1V0]%) = 0 (4.41)
At the optimal value of Rp (i.e. largest as a function of A\) ORg /0N = 0
and then from (4.41) we see that this equation is satisfied if 9f/0X = 0.
This then yields A = 1 as the best value.

With A =1 equations (4.34) become

0= —T; — U; + RgOk;,
ui,i = O7 (442)
0= Rpw + A6.

These are the same as the linear instability equations (4.21). Thus, we have
the optimal result that Ry = Rpg. This means that the linear instability
critical Rayleigh number is the same as the nonlinear stability Rayleigh
number. This result holds for all initial data. The basic solution (4.13) is
unstable for R > Ry, and globally stable for R < Rg. Thus, since Ry = Ry,
this is thus an optimal result. It is to be stressed that this is for the Darcy
equations of porous convection.

We now calculate the critical Rayleigh number R; = Rpg arising from
(4.42), or equivalently from (4.21). To do this we first remove the pressure
by taking curlcurl of (4.42);. This gives

0= A’m + RE(kje,ij - ]%AG), (443)

since u; ; = 0. Now, pick ¢ = 3 in this equation. Thus, we instead of (4.42)
find a coupled system in w and 6 of form

0=Aw— RpA*0,

(4.44)
0 = Rpw + A6,

where A* = 0%/02% + 92/0y?, and w =0 = 0 at z = 0, 1. Since Rg = R,
we omit the F and simply solve (4.44) for R. We seek a solution of form
w=W(z)f(z,y), § = O(2)f(x,y) where f(x,y) is a planform which tiles
the plane. Typically f is the hexagonal solution given by (4.17). So,

A*f = —d*f, (4.45)

where a is the horizontal wavenumber.
Let D = d/dz then from (4.44) we eliminate 0 to find

A?w = —RZA*w.
Thus,

(D? — a®)*W = R*a*W. (4.46)
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Since w = 6 = 0 on z = 0, 1, we may show from (4.46) that D™ W =0 on
z =0, 1. Hence, in (4.46) we may select W = sin nmz. Thus (4.46) leads to
(272 + a2)?

2
S =R~

a
We want the smallest value of R? as a function of n and so take n = 1.
Then we must minimise R?(a?) in a2, i.e. minimise R? = (72 + a?)?/a?.
This leads to a? = w2, where ¢ denotes the critical value. Then, R? = 472
Thus,

R% = R? = 47

For a Rayleigh number Ra less than 472 we cannot have any instability,
i.e. all perturbations decay rapidly to zero. This is a nonlinear result which
holds for all initial data. On the other hand if the Rayleigh number Ra
is greater than 472 instability occurs and cellular convective motion is
witnessed.

4.2.5 The Bénard problem for the Forchheimer equations

Suppose now that the porous medium is governed by the Forchheimer
equations (4.5). We assume the porous material fills the three-dimensional
region {(z,y) € R?} x {2z € (0,d)} as in section 4.2.1. The boundary con-
ditions are the same, the steady state solution is (4.13), and the same
non-dimensionalisation leading to (4.15) is employed except we addition-
ally need to account for the Forchheimer term in (4.5)1, b|v|v;. Thus, the
new non-dimensional variable F' = kbr/ud arises. Instead of the dimen-
sionless perturbation equations (4.15), when we employ the Forchheimer
equations (4.5) we arrive at the dimensionless perturbation equations

0= —T; — U; + ROEk; — F|u|ui,
9715 + uzﬂ,i = Rw + A@,

where w = uz. These equations hold on {(z,y) € R?} x {z € (0,1)} x {t >
0}. The boundary conditions are again (4.16), i.e.

0=w=0, z=0,1,

with (u;, 0, 7) satisfying a plane tiling periodicity in the (z,y) directions.

To determine the linear instability boundary from (4.5) we now discard
the u;0 ; term and also the Forchheimer term F|ulu;. After writing u; =
u;(x)e’t with a similar representation for # and 7 the linearized equations
are derived. These are exactly the same as those of Darcy theory, i.e. (4.18).
Thus, the linear instability boundary is exactly the same as that found by
employing Darcy’s law.

To develop an energy theory from (4.47) we proceed exactly as in the
Darcy case, i.e. equations (4.24) — (4.28), the only difference is that we



4.2. Stability of thermal convection 159

must now include a term of form F < |ul®> > . Thus, with E,I and D
defined by (4.25) — (4.27) we find instead of (4.24) the equation
%E:RI—D—F<|u|3>. (4.48)

Next, we discard the non-positive Forchheimer term from the right of (4.48)
and find F satisfies the differential inequality

B <RI - D.

dt
The development from this point is exactly the same as for the Darcy
equations. Thus, we again find the optimal result that the nonlinear critical
Rayleigh number Rap = RZ is the same as the linear critical Rayleigh
number Rap = R% and indeed, we have Rag = Raj = 4m2.

Hence, in the current situation the Forchheimer term plays no role in the
instability or stability threshold since the optimum result is achieved which
is the same as that found in the Darcy case. However, the Forchheimer
term does in general make a difference. For example, in sections 2.3 and
2.9, it is shown how the Forchheimer theory leads to sharper estimates than
the Darcy theory for continuous depedence, and in an initial - final value
problem.

4.2.6  The Bénard problem for the Darcy equations with
anisotropic permeability

In this subsection we treat the problem of stability of a layer of saturated
porous medium heated from below when the permeability is anisotropic.
The anisotropy we allow is the one discussed in section 4.1.3 where the
permeability in the direction at an angle of 3° to the horizontal is different
from that in the orthogonal directions. The relevant equations governing
convection are then (4.6).

Again, the steady solution whose stability is under investigation is

T}Z‘EO, T:—ﬁZ—FTL,

where the porous medium occupies the infinite plane layer R? x {z € (0,d)}
with upper and lower boundary conditions as given in (4.16). Let (u;, 0, )
be perturbations to (7;,T,p) and then the perturbation equations are

7
— M;ju; = —m; + pogak;0, u;; =0,
K, Y (4.49)
97t + uiﬁﬂ- = ﬁw + kAD.

Equations (4.49) are non-dimensionalized with the scalings x = x*d,
t=¢7,T = d°/k, u; = wU, U = k/d, 7 = n*P, P = pUd/K |,
0 = 0*T* T* = Ud\/puf/kgpoaK |, with the Rayleigh number Ra = R?



160 4. Convection in Porous Media

being defined by
gpoaK 3
pk '

The perturbation equations in non-dimensional form are

R? =

Mij’u]‘ = -7+ RE;0,
i =0, (4.50)
97t + U,LHJ = Rw + Ag

We note that the linearised instability equations become

M,»juj =—T;+ RE;0,
Uiq = 07 (451)
o0 = Rw + A9,

where u; has been written as u;(x)e?®, with similar forms for § and .
To develop a nonlinear energy stability analysis we multiply (4.50); by
u; and integrate over a period cell V' to obtain

/ Mijujui dV = R(G, w) (452)
%
Likewise, we multiply (4.50)3 by 6 and integrate over V to find

d1

——0]1? = R(0,w) — || V0. 4.

& 16l = R(o,w) ~ 70 (15)
By adding A\(4.52) to (4.53) we derive an energy equation of form

~—~=RI-D 4.54
= (4.54)

where now
1
E= §II9H2, I'=(1+2)(8,w),
D =||Vo|? + )\/ Mijuzu;dV.
14

We now use the form of M;; given by (4.10) to see that
M;juiu; = v + &(ucos B+ wsin §)2 + (usin 3 — wcos B)?,
where (u,v,w) =u. If 0 < £ < 1, then we rewrite this as
Mijugu; =v* + [€ 4 (1 — €)sin®B]u?
+ [5 +(1- {)coszﬁ} w? 4+ 2(¢€ — 1)sin3 cosfuw,
20?4 ¢{(u? +w?),
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and so M;;u;u; is clearly positive definite. If £ > 1 then we arrive at the
same conclusion from the rearrangement
Mijuzu; =v* + [(€ — 1)cos®B + 1]u?
+ [(§ — 1)sin®g3 + 1} w? 4+ 2(¢ — 1)sinf3 cosfuw .
Thus Mijuzu; > min{1,&}usu;. Hence, [, Mijusu; dV > kolluf|® where
ko = min {1}, and from Poincaré’s inequality ||V6|?> > =2(|0]|?>. Thus

I/D is bounded and one can show a maximising solution exists to the

problem
1 I
E

where H is the same space of admissible solutions as in the Darcy Bénard
problem. Then from (4.54) we derive

dE Rp—R of RE — R
— < -D < -2 E
dt — ( REg >_ 77( Rp )

provided R < Rg. From this inequality we find

7.[.2
E(t) < B(0) exp (~ 37 (Re ~ R)1)

and nonlinear stability follows, for all initial data. It remains to find Rg to
solve the nonlinear stability problem. The Euler-Lagrange equations from
(4.55) are (replacing u; by 4; = VA u; and then dropping the hat),
Rngcz - Miju]' = T i, Uq5 = 0,

¥ (4.56)
Rg §U} + A6 =0

where f(\) = (1 + \)/VA.

One now uses variation of parameters. Thus, let f/2 = h and multiply
(4.56); evaluated at A? by ul, (4.56); evaluated at A! by u?, (4.56)3 evalu-
ated at A\? by 0!, and (4. 56)3 evaluated at \! by 62. After mtegratlon over
V' the results are

R%Zh*(0 / M;juiu; dV =0, (4.57)
RLAY (0, w?) — / Mijujui dV =0, (4.58)
R? h2( ,0h) — (VO Ve?) =0, (4.59)
Rph'(w',0%) — (V6',V6?) = 0. (4.60)

We now form the combination (4.57) — (4.58) + (4.59) — (4.60) to find
(RER® — Rph")[(0%, w') + (w*,607)] =0
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Next, recall Ay # Ao, divide by As — A; to obtain

{R%Uﬂff)+(R%REﬂf

Ao — i } (62, w") + (w?,0")] = 0.

Take the limit Ay — A7 to find
oh ORE
Directly from (4.56) one shows

ZREhw,w)::HV9H2+l/‘A@ﬂuujdVl (4.62)
14

Thus, rearranging between (4.61) and (4.62) we see that

Vo\*+ [, Mijuu;dV OR 0
Vel fé/Efjou }[ E+RE7f]:O

OA oA
where we note f = 2h. At the maximum value of Rg, ORg/0X = 0, and so
Of /OX = 0 gives the best value of A. It is easily seen that A = 1. Hence, for
the maximum value of Rg as a function of A\ we set A =1 in (4.56). Thus
the Euler-Lagrange equations become

REOkl — Mijuj = T i, Ui = 0,

4.63
Rpw + A6 =0. ( )

Observe that equations (4.63) are the same as the linear instability equa-
tions (4.51) if o = 0. In fact, by multiplying (4.51); by u}, (4.51)3 by 0*
and integrating, thanks to the symmetry of M;; one finds as in the Darcy
case that o € R. Hence, the equations for linear instability are exactly the
same as those for nonlinear energy stability. Therefore, the linear critical
Rayleigh number Ray, is the same as the nonlinear critical Rayleigh number
Rag, even when the permeability is transversely isotropic in the direction
along the angle 3°. Since this is an unconditional nonlinear stability result
this means no subcritical instabilities can arise even in this anisotropic case.

Recall that equations (4.63) hold on R? x (0,1) and are to be solved
subject to the boundary conditions

w=0=0 z=0,1,

together with periodicity in z, y.

Despite the fact that equations (4.63) appear uncomplicated their solu-
tion is non-trivial. Details may be found in (Tyvand and Storesletten, 1991),
who deal with the linear instability aspect. The details are interesting and
show the inclined transverse isotropy has a pronounced effect.
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4.2.7 The Bénard problem for the Brinkman equations

The equations for thermal convection according to the Brinkman model
are given in (4.12). These are rewritten for clarity

0=—p;— %Ui + S\AUZ‘ - kigp(T)7
Vi = 07 (464)

T, +vT;=rAT,

where again we assume p(T) = po(1 — a(T — Tp)). These equations are
fundamentally different from the three other porous systems we have anal-
ysed in that the order of (4.64) is two higher due to the AAw; (Brinkman)
term. Thus, in prescribing boundary conditions on the planar boundaries
z = 0,d, we must specify all components of v, not just vs.

For the thermal convection problem in hand (4.64) hold on R? x (0, d) x
{t > 0} and the boundary conditions are v; =0, 2z =0,d, T =Ty, z = d,
T =T, z =0, with T, > Ty. The steady solution whose stability we
investigate is

T:—ﬁZ—I—TL, v; =0,

where 3 = (Ty, — Ty)/d. Letting v; = v; +u;, T =T + 0, p = p+ T, the
perturbation equations arising from (4.64) are
W

A wi + M + kigpoad,

0:—71"1'—

S— (4.65)

0+ uif,; = pw+ KAS.
These equations are non-dimensionalized with the scalings x = x*d, t =
t*T, 7 =n*P, u; = uw;U, P=Udu/k, T = d*/k, U = k/d, A\ = \k/d?p,
and the Rayleigh number Ra = R? is defined as
d*gpoakf3
pe

Ra =

The non-dimensional perturbation equations arising from (4.65) are
(dropping *’s)

T = —U; + Au; + ROk;, (466)
'U/i,i = 07 (467)
Q,t + ’LLZ'Q’Z' = Rw + AG, (468)

which hold on R? x {z € (0,1)} x {t > 0}. The boundary conditions are
u; =0,0 =0, on z=0,1,

and u;, 0, 7 satisfy a plane tiling periodicity.
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Firstly we note that the linearized equations which follow from (4.66) —
(4.68) are after putting u; = u;(x)e’t, with similar forms for 6 and ,

T = —u; + ANu; + ROk;, (4.69)
'U/i,i = 07 (470)

One may show o € R. To do this one multiplies (4.69) by u}, (4.71) by 6*,
integrates each over a period cell V' and adds. Taking the imaginary part
of the result leads to the stated conclusion.

A nonlinear energy analysis may be developed by multiplying (4.66) by
u; and integrating over V' to find

0= —|[ul|* = \|Vul|]® + R(8,w). (4.72)
In a similar manner we multiply (4.68) by 6 and integrate over V' to obtain
@200 = B@.w) — V0] (1.73)
dt 2
For a positive coupling parameter £, form £(4.73) + (4.72) to find
dE
T RI - D, (4.74)

where now
1
E=elbl?,  T=(0+8wo),
D = |lul® + A[Vul* +£[[V]*.

One sets
1 I

where H = {u;,6 € H'(V)|u;; = 0} and the solutions satisfy a horizontal
plane tiling periodicity. Then from (4.74)
dE R
<-p(1- ).
dt — Rg
If R < Rp then put a = (Rg — R)/Rr(> 0) and note that D > {20 =
272 E. Thus, one derives
9E o orrap,
dt
This yields

E(t) < exp(—2n2at) E(0)

from which global nonlinear energy stability follows (i.e. for all initial data).
The only condition imposed is R < Rg.
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We next put f(£) = (1 + €)/2v/€ and let /€0 — 6 in (4.75) to scale
out the £ from the denominator. The Euler-Lagrange equations which then
arise from (4.75) are

u;; =0, (4.77)
Rpf(&)w + A6 =0, (4.78)

where in (4.76), 7 is a Lagrange multiplier.
The steps in the variation of parameters proof of the previous subsections
may be followed to find

(02’ wl) (u?’uzl) - )\(VU?, vu’Ll) =0,
REf (0%, w?) — (ui,uf) = A(Vug, Vui) =0,
22 (w?,0Y) — (Vo ve*) =0,
REf (w,6%) — (VO?, Vo) =0,

where now \ is constant and f? denotes f(£%), i = 1,2. From the above
equations one arrives at, for ORg/0& = 0,

af
g

Thus, the optimal value of ¢ is £ = 1.
With € =1 equations (4.76) — (4.78) reduce to

F71 =% (lul® + X Vul* + [[Vo|*) = 0

REQI{)Z — Uu; + )\AUZ = T4,
u;; =0, (4.79)
Rpw + A6 = 0.

Notice that (4.79) are the same as (4.69) — (4.71) with ¢ = 0, which we
adopt since ¢ € R. Thus we may again conclude that Ra; = Rag, i.e. the
linear instability boundary coincides with the nonlinear stability one. Since
this result is unconditional, i.e. it holds for all initial data, this precludes
any subcritical instabilities. Note that this optimal result holds for the
Darcy theory, Forchheimer theory, the transversely isotropic theory covered
earlier, and also for the Brinkman theory.

To find Rg(= Ryr) we set Rp = R and take curlcurl (4.79); and then
(4.79) reduce to the system

—RA*0 + Aw — AA%w = 0,

4.80
Rw + A6 =0, ( )

with

w=60=0 at z=0,1. (4.81)
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Two more boundary conditions are needed on w at z = 0,1 and these
depend on whether the surfaces are fixed or free of tangential stress. If
either one is fixed then numerical solution of (4.80) is recommended.

For purposes of illustration we here consider two stress free surfaces and
then in addition to (4.81) we eliminate 6 from (4.80) to derive

(AA? — AT)w = R*A*w

and then w = f(x,y) sinnnz leads to

o A(n272 + a®)3 + (n272 + a?)?
a? '
It is worth observing that as A — 0 we obtain the equivalent expression for
a Darcy porous material, whereas if we let A — oo we approach that for a
fluid. To minimize R? in n we take n = 1 and then dR?/da® = 0 yields the
critical value of a? as
s —(Ar?+ 1)+ (M +1)\/1+ 872\ /(Ar? + 1)

a, = .

€ 4N

When A — oo, a2 — 72/2 as in the fluid case, whereas when A — 0,
a? — 72 which is the Darcy case.

A detailed analysis of the linear instability problem for the Brinkman
model is provided by (Rees, 2002). He presents numerical solutions and
a detailed asymptotic analysis for the Rayleigh number as a function of
the Darcy number (which is a non-dimensional form of the ratio of the

Brinkman coefficient to the fluid viscosity, i.e. the term X in (4.66)).

4.3 Stability and symmetry

4.8.1  Symmetric operators

In general, the equations governing problems in hydrodynamic stability
(including those in porous media) are typically of the form

Auy = Lgu+ Lau+ N(u), (4.82)

where u is a Hilbert space valued function, u; is its time derivative, A is
a bounded linear operator (typically a matrix with constant entries), L =
Lgs + L, is an unbounded, sectorial linear operator, and N (u) represents
the nonlinear terms. The operator Lg is the symmetric part of L while L 4
denotes the anti-symmetric part. Such abstract equations and examples in
fluid dynamics are discussed in e.g. (Doering and Gibbon, 1995), (Flavin
and Rionero, 1995), and (Straughan, 1998; Straughan, 2004a).
The classical theory of linear instability writes

u:ea't
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and discards the N(u) term in (4.82). One is then faced with solving the
eigenvalue problem

0A¢ = Lgp+ Lao, (4.83)

where o is the eigenvalue and ¢ the eigenfunction.

It is important to note that equation (4.82) involves both the skew-
symmetric operator L4 and the symmetric operator Lg. In general, ¢ is
complex, and one looks for the eigenvalue with largest real part to become
positive for instability.

A classical nonlinear energy stability analysis, on the other hand, com-
mences by forming the inner product of v with (4.82). If (-,-) denotes the
inner product on the Hilbert space in question then one finds

d1

%i(u, Au) = (u, Lsu) + (u, N(u)) (4.84)
since (u, Lau) = 0. Nonlinear energy stability follows from (4.84) and it
is very important to note that in this way the nonlinear stability bound-
ary does not involve the skew part of L, L4. Thus, one may expect, in
general, that the linear instability and nonlinear stability boundaries are
very different. Details of how nonlinear stability follows from (4.84) may
be found in section 4.3 of (Straughan, 2004a), or from the paper of (Galdi
and Straughan, 1985).

In fact, the reason why the nonlinear energy stability analyses of section
4.2 give optimal results is due to the fact that the associated operator L is
symmetric.

There are two fundamental problems arising from (4.84) when one is
faced with deriving unconditional nonlinear stability results. These are

(a) the effect of L4 on the nonlinear stability boundary;

(b) what does one do when (u, N (u)) # 0?

When the operator L is far from symmetric traditional energy stability
arguments can break down completely, or yield very poor results for certain
classes of problem. For example, in parallel shear flows progress is very diffi-
cult, as explained in chapter 8 of (Straughan, 1998). In this regard though,
an interested reader may wish to consider the recent articles of (Doering
et al., 2000), (Kaiser and Mulone, 2005) and (Kaiser and von Wahl, 2005).
Certain classes of viscoelastic flows prove severely problematic to tackle
via energy methods, as is shown in the interesting paper of (Doering et al.,
2006a).

Due to the failure of the classical energy method to yield sharp, or
at least useful, nonlinear stability thresholds in problems such as shear
flows, much research effort has recently been directed toward this area and
a variety of novel approaches involving clever choices of Lyapunov func-
tional have been suggested, cf. (Kaiser and Mulone, 2005), (Kaiser and
von Wahl, 2005), (Lombardo and Mulone, 2005), (Mulone, 2004), (Nerli
et al., 2007), (Pieters, 2004), (Pieters and van Duijn, 2006), (Rionero, 2004;
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Rionero, 2005; Rionero, 2006¢; Rionero, 2006b; Rionero, 2006a), (van Duijn
et al., 2002), and further applications of Mulone’s method may be found in
(Mulone and Straughan, 2006), (Mulone et al., 2007).

We illustrate some of these new techiques now by application to the
problem of double diffusive convection in a porous layer.

4.3.2  Heated and salted below

For this problem we have a layer of porous material saturated with water
which contains salt (NaCl). The layer is heated from below but the salt
gradient is arranged so that the greater salt concentration is toward the
bottom of the layer. In this way there are two competing effects, namely
that of temperature which has a tendency to destabilize and convectively
overturn the fluid whereas the salt gradient opposes this and acts as a sta-
bilizing agent. This competition leads to a non-symmetric operator in the
problem and historically is important in nonlinear energy stability theory
since it was the first where a generalized energy was employed to try and
obtain a sharp nonlinear stability threshold, see (Joseph, 1970).

We commence with a layer of saturated porous material contained
between the planes z = +d/2, and the equations are those for a Darcy
porous medium coupled with the equations for temperature 7" and salt con-
centration C, as derived in chapter 1. Thus, with v denoting the velocity
field the equations are

0=—p:— pgki — 2o,

K

Vii =0,

10T (4.85)
— = tuTl; = kAT,

W ot + ;T k

oC

as L = A )
¢ ot + v C, k’c C

where the density is linear in 7" and C, viz.,
p=po(l—a[T —To] + ac[C — Co)),

with pg, Ty and Cj being reference values. The constant ¢ is porosity and
M = (pocp)s/(PoC)m, where ¢, is the specific heat of the fluid at constant
pressure, and

(pOC)m = (1 - éb)(PoC)s + ¢(p00p)fa

with s and f denoting solid and fluid values, respectively. Let v = (u, v, w)
and then to reflect the fact that the fluid is heated and salted from below
the boundary conditions are

1 1
U)ZO, T:T():ti(TL—TU), C:COZEE(CL_CU)7 atz:$d/2.
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In these equations Cp, > Cy, Tr, > Ty, L denoting the values on the lower
plane z = —d/2 while U denotes the values on the upper plane z = d/2,
with Ty = (TL + TU)/Q, Co = (CL + CU)/2

One non-dimensionalizes equations (4.85) via the scalings

M
dx* = x, t*:kd—Zt, v*:%v, €= ¢M,
T*:ﬂ, C*:ﬂ, Le:ﬁ,
T, — 1Ty Cr—Cpy ko

where Le is the Lewis number. The Rayleigh and salt Rayleigh numbers
are introduced as

R — Oég(TL — TU)dK

C— acg(C’L - OU)dK
vk ’ vk ’
One obtains a steady state

v=0, T=—z, C=—z

cf. (Mulone and Straughan, 2006). Denoting by w;, 6 and ~ perturbations
to v, T and C one may then show that (u, 8,~) satisfy the non-dimensional
partial differential equation system

mi = —u; + (RO — LeC)k;,

ui; =0,
00
P uh, = w+ A6, (4.86)
ot '
0
eLeZ! + Leu;y; = w+ A7,
ot '
where the boundary conditions are
1
w=0=v=0 at z=:|:§7

together with the fact that w;, 6,y satisfy a plane tiling periodicity with
planform T'. The period cell ' x (—=1/2,1/2) is denoted by V.

The key thing is to observe that a standard L? energy stability analysis
multiplies (4.86); by w;, (4.86)3 by 6, and (4.86)4 by 7 and integrates
each equation over V. However, the point is that the —LeC(v,w) term
which arises from (4.86); effectively cancels out the (w,v) term arising
from (4.86)4 and the stabilizing effect of the salt field is lost. This has
been a major problem in energy stability theory since it was first raised by
(Joseph, 1970). To my knowledge it still has not been fully resolved in that a
sharp global nonlinear stability threshold has not been achieved (by global
we mean for all initial data, or at least for a class of finite initial data).
Nevertheless, the technique introduced by (Mulone, 2004) was employed
by (Mulone and Straughan, 2006) on the heated - salted below problem to
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achieve a very sharp nonlinear stability threshold, albeit at the expense of
only establishing conditional nonlinear stability (i.e. for a restricted class
of initial data). Since Mulone’s technique is interesting we briefly describe
it here.

4.3.83  Symmetrization

The technique of (Mulone, 2004) is somewhat akin to that used in linear
algebra whereby if an n x n matrix A has n linearly independent eigen-
vectors one chooses these eigenvectors to define the columns of a matrix .S
and then S71AS is a diagonal matrix A, see e.g. (Strang, 1988), p. 254.

First, we observe that if in (4.86) we have ¢ = 1,Le = 1, we may set
¢ = RO — Cr, and then provided R —C = F? > 0, one puts ) = oF~! and
equations (4.86) may be arranged in the form

mi = —u; + Fk;,

1; =0, (4.87)
% v, —
S = Fu+ Ay,

This system is the same as (4.15) in section 4.2.1 and so the linear operator
L is symmetric. Thus, the nonlinear energy stability boundary is equal to
the linear instability one and subcritical instabilities are not possible.

For the more realistic case € # 1,Le # 1 we may use the method of
Mulone, full details being given in (Mulone and Straughan, 2006).

Mulone’s method involves the following sequence of ideas.

1. One starts with the linearized version of (4.86) and replaces the
Laplacian operator by its principal eigenvalue. Let this matrix be L, say.

2. Compute the eigenvalues of L.

3. Introduce a matrix @) of eigenvectors of Ly (or generalized eigenvectors
in the case of a multiple eigenvalue with different geometric and algebraic
multiplicity) and its inverse Q1. (The matrix Q has as jth column the jth
eigenvector, but if the jth eigenvalue is complex then the jth and (j+1)th
columns are the real and imaginary parts of the jth eigenvector).

4. Introduce a variable Y = Q~'X, where X = (u;, 0, 7).

5. Write the linear system 9Y /0t = Q 1L1QY.

6. Transform (4.86) into the equivalent nonlinear system for Y; and define
a “natural” energy functional E;(t) = [|Y||?/2.

7. Demonstrate coincidence of the linear instability and nonlinear energy
stability boundaries in the new measure Fj.

8. Control the nonlinear terms by an extra functional Fy so that the
Lyapunov functional employed is E(t) = Eq 4+ bE; for a suitable constant
b>0.

We do not go into the technical details here since they are quite involved
and depend on the relative values of €, Le, R,C. Full details are given in
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(Mulone and Straughan, 2006). However, we stress that we have only trans-
formed the original nonlinear system into an equivalent nonlinear one by
employing a technique very similar to to that used to diagonalize a matrix.
In this way one may obtain an optimal Lyapunov functional which yields
coincidence of the linear instability and nonlinear stability boundaries. The
drawback of the method is that in the general case the stability obtained
is only conditional. To the best of my knowledge the question of obtaining
global nonlinear stability bounds is still open.

It is worth pointing out that another way of achieving equality of the
linear instability and nonlinear stability boundaries for many classes of
problem has been developed by (Rionero, 2004; Rionero, 2005; Rionero,
2006¢; Rionero, 2006b; Rionero, 2006a). His interesting idea is to introduce
a Lyapunov functional based directly on the eigenvalues of linearized insta-
bility theory. The papers of (Rionero, 2004; Rionero, 2005; Rionero, 2006¢;
Rionero, 2006b; Rionero, 2006a) concentrate on systems of two equations
and establish principally conditional stability results. However, I under-
stand from Professor Rionero that he has extended his technique to systems
of three equations, and also to the situation where the coefficients in the
equations may depend on the spatial coordinate x. These extensions will
be particularly useful.

4.3.4  Pointwise constraint

(Pieters, 2004), (Pieters and van Duijn, 2006), and (van Duijn et al., 2002)
have made a very valuable contribution to nonlinear energy stability theory
in porous media. They effectively noted that everyone before them did not
use the momentum equation as a pointwise constraint. In the context of
section 4.3.3, this refers to using (4.86); as a constraint. Before these writ-
ers, the standard analysis multiplied equation (4.86); by w; and integrated
over V to yield

0= —|[ul|®> + R(0,w) — LeC(vy,w). (4.88)

Equation (4.88) is used in the integrated form in an energy stability anal-
ysis. However, (Pieters, 2004), (Pieters and van Duijn, 2006), and (van
Duijn et al., 2002) observe that, in many cases, much sharper results may
be obtained by using energy identities arising from (4.86)3 and (4.86)4,
but keeping (4.86); as a pointwise constraint in the energy maximization
problem.

From (4.86)3 and (4.86)4, the 0 and v energy equations become

a1

S 101 = (w,0) — Vo), (439)

d eLe

ZSE P = (w,m) 992 (4.90)
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Upon eliminating 7 from (4.86); one obtains the equation
Aw =RA0 — LeCA*~ (4.91)

where A* = 92 /02% + 8% /0y? is the horizontal Laplacian.
We now define

1 eLe
E=-|6 2 e 2

and
I'=(w,0)+(wy) and D=V + [V
and then from (4.89) and (4.90) form the energy identity

dE
— =1—-D.
dt
The classical approach would be to derive the Euler-Lagrange equations

for the maximum

1 1
max — = —
D Rg
where Rp is the energy stability threshold. This calculation is still
performed, but instead of involving the integrated form of equation
(4.86)1, equation (4.88), one adds (4.91) as a constraint and studies the
maximization problem
1 AM(w,0) + Ao (w,7) + [, w(AL — ROA*L + CLeA*0)dV
— = max
Rg AMIVO2 + A2l V|12
where ¢ is a Lagrange multiplier and A;, Ay are coupling parameters.
For many problems, solving the Euler-Lagrange equations arising via this
approach proves superior to that involving the integrated form (4.88) and
yields a sharper nonlinear energy stability threshold. We return to this
point later in section 5.4.

4.4 Thermal non-equilibrium

4.4.1  Thermal non-equilibrium model

(Straughan, 2006) shows that the global nonlinear stability threshold for
convection with a thermal non-equilibrium model is exactly the same as
the linear instability boundary. This result is shown to hold for the porous
medium equations of Darcy, Forchheimer, or Brinkman. This optimal result
is important because it shows that linearised instability theory has captured
completely the physics of the onset of convection.

It may be that in some applications of porous media flow the temper-
ature of the fluid may be different from that of the temperature of the
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porous matrix. Such an area may be in drying or freezing of foods and
other mundane materials which frequently need to be processed extremely
quickly, see e.g. (Zorrilla and Rubiolo, 2005a; Zorrilla and Rubiolo, 2005b),
(Martins and Silva, 2004), (Sanjudn et al., 1999), (Gigler et al., 2000b;
Gigler et al., 2000a), or to applications in everyday food technology such
as microwave heating, e.g. (Dincov et al., 2004). Certainly another area
where local thermal non-equilibrium theory is likely to feature strongly is
in rapid heat transfer, from e.g. computer chips via use of porous metal
foams, e.g. (Calmidi and Mahajan, 2000), (Zhao et al., 2004), and their use
in heat pipes, e.g. (Nield and Bejan, 2006), pp. 472 — 474.

(Banu and Rees, 2002) and (Malashetty et al., 2005) have investigated
the linear instability problem for convection in a porous medium when the
temperature of the fluid may differ from that of the solid pores. These
are important papers which utilize the local thermal non-equilibrium the-
ory given by (Nield and Bejan, 2006), pp. 204, 205, and by (Nield and
Kuznetsov, 2001). (Rees et al., 2008) is an important contribution to the
thermal non-equilibrium theory which uses this model to analyse the sit-
uation where a hot fluid is injected into a relatively cold porous medium.
These writers show that for a sufficiently large injection velocity the math-
ematical equations may well become hyperbolic and a thermal shock wave
can form.

(Banu and Rees, 2002) analyses the onset of thermal convection when the
porous medium is modelled using Darcy’s law whereas (Malashetty et al.,
2005) provide a similar analysis utilizing a Brinkman model. (Straughan,
2006) shows that the results of (Banu and Rees, 2002) and those of
(Malashetty et al., 2005) are very strong in the sense that they are optimal
in that the global nonlinear stability boundary one obtains from using local
thermal non-equilibrium theory is exactly the same as the linear instability
ones found by (Banu and Rees, 2002) and by (Malashetty et al., 2005). In
this way the work of (Banu and Rees, 2002) and that of (Malashetty et al.,
2005) is complete in that their results completely capture the physics of
the onset of thermal convection and no subcritical instabilities are possible.
(Straughan, 2006) also demonstrates the equivalence between the nonlinear
stability and linear instability boundaries for local thermal non-equilibrium
convection in a Darcy porous medium when the layer is undergoing a con-
stant angular rotation about an axis in the same direction as gravity. The
paper by (Sheu, 2006) is also an interesting contribution which uses a ther-
mal non-equilibrium model to study chaotic convection, while (Malashetty
et al., 2007) also include the effect of rotation.

We describe the thermal non-equilibrium model analysis. Consider a layer
of porous material saturated with fluid and contained between the planes
z = 0 and z = d. The temperatures of the solid, T, and fluid, T, are
maintained at constant values 17, Ty, on the planes z = 0 and z = d, viz.

T, =T =Ty, z=0; T, =T =Ty, z=d. (4.92)
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We suppose T, > Ty, because when Ty > T, one may demonstrate global
nonlinear stability always holds. The equations for thermal convection in a
porous material allowing for different solid and fluid temperatures are, cf.
(Banu and Rees, 2002), (Malashetty et al., 2005), (Nield and Bejan, 2006),

K prgak

v; = _Zp,i + Trki —n1|v|vi + S‘A'Ui» (4.93)
(pC)fT + (pe) sui TS = ek ATy + h(T — Ty), (4 95)
(

(1= )(pe)sT5 = (1 — )k AT, — h(T, — Ty).

We suppose these equations hold in the domain R? x {z € (0,d)} x {t >
0}, k = (0,0,1), and A is the three-dimensional Laplacian. The variables
v;, p, Ty and T are the velocity, pressure and fluid and solid temperatures,
respectively. The constants K, 1, g, &, 71, A, € Pa, Ca, ka (a = f,s), are
permeability, dynamic viscosity, gravity, thermal expansion coefficient, the
Forchheimer coefficient, the Brinkman coefficient, porosity, density, specific
heat, thermal diffusion coefficient (where o = f, s, denotes fluid or solid),
(pC)a = paCas @ = f,s, and h is a coefficient representing heat transfer
between the fluid and solid matrix.
The steady solution whose stability is under investigation is

v=0, Tp=T,=-Bz+Ty, (4.97)

where

T Ty
A==

is the temperature gradient. The steady pressure p(z) is a quadratic
function which may be found from (4.93).

(4.98)

4.4.2  Stability analysis
Our stability analysis begins by introducing perturbations w;,,0,¢ to
V3, p, Ty and T by

vi=ui+9, p=rn+p, Tr=0+T; Ts=0¢+Ts. (4.99)

Perturbation equations are derived from (4.93) — (4.96) and are then
non-dimensionalized with velocity, pressure, temperature, time and length
scales

U=eks/(pc)sd,  P=pdU/K,  T*=Udy/pBey/ekpgak,

TZ(pC)fd2/kf, L=d.
The Rayleigh number Ra is given by

Ra=R%*= d2p3q [ BergaK [eksp,
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and non-dimensional Forchheimer and Brinkman coefficients, F, \, are
F=mU,  X=M\d>

(Banu and Rees, 2002) introduced the following non-dimensional coeffi-
cients, H and ~

H = hd?/eky v =¢€ks/(1—€)ks.
The non-dimensional perturbation equations are

uw; = —m,; + ROk; — Flu|u; + A\Au,, ( )
— (4.101)
0 +uib;=Rw+ A0+ H(p—0), ( )
Ap = A¢p — Hy(¢p —0), (4.103)

where now these equations hold on R? x {z € (0,1)} x {t > 0}. The
variable w = ug, and A = pscsky/kspscy is a non-dimensional thermal
inertia coeflicient.

The boundary conditions are

un; =0, =0, ¢=0, on z=0,1, (4.104)

when A = 0 (i.e. Darcy or Forchheimer flow), where n; denotes the unit
outward normal, whereas the boundary conditions are

u; =0, 6=0, ¢=0, onz=0,1, (4.105)

if A # 0 (i.e. Brinkman flow). In addition w;, 7, 6, ¢ satisfy a plane tiling
periodicity in x, y.

One may deduce the equivalence between the linear instability boundary
and the nonlinear stability one by writing (4.100) — (4.105) as an abstract
system of partial differential equations in a Hilbert space and then verify-
ing that appropriate conditions hold. In other words, show that the linear
operator L of section 4.3.1 is in this case symmetric. One may alternatively
proceed as in (Straughan, 2006) as we do here.

Derive energy identities by multiplying (4.100) by w;, (4.102) by 6, and
(4.103) by ¢/v to obtain after integration by parts and using the fact that
u; is solenoidal,

0= —[lull® = Fllull5 = X[Vul[® + R(8, w), (4.106)

d1, )

T 1017 = R(w,6) — [VO]* — H(6.6 - ¢), (4.107)
dA, o 1 )
T = - —0). 4.1
gi o 191" = =2 IVel™ — Hg, 0~ 6) (4.108)
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Define E, I, D by
1 A
E i 2 el 2
(1) = 3101° + 310l
I=2(0,w), (4.109)
1
D = [u? + A[Vu|? +[|V6]* + ;IIWSII2 +H|6 - ol

Adding (4.106) — (4.108) one deduces

dE I
— =RI-D-F 3<RI-D=DR— —D.
=R Jullf < R R
From this one may show
dE R
o - 7D(1 - —) , 4110
dt — REg ( )
where
I
R;' = - 4.111
g T X5 ( )

where H = {(u,9,¢)|u¢ € L*(V),0,¢9 € H*(V),u;; = 0,u;,0,¢,7 are
periodic over a plane tiling domain in z and y}. If R < Rg then put a =
1 — R/Rg > 0. Next, employ Poincaré’s inequality to find D > BE where
B = min{27?% 272A~!}. Thus, from (4.110) we deduce dE/dt < —aBE
from which it follows that £ — 0 exponentially in time.

The exponential decay of F guarantees exponential decay of 6 and ¢ (in
L?(V) norm). To obtain decay of u we note from (4.100) that one may
show

[ul|? + Fllul|3 + X[ Vul|> =R(6, w)
R? o 1 2
< ,
<T 1817 + S,
and so
[ul|® + 2F a3 + 2X[[Vul* < R?|6]]>. (4.112)

Thus, R < Rg also guarantees exponential decay of ||u|| in Darcy theory,
of |lu||z in the Forchheimer case, and of ||Vul|| when the Brinkman model
is employed.

Thus, Rg represents a global (i.e. for all initial data) nonlinear sta-
bility threshold. The quantity Rg is calculated from the Euler-Lagrange
equations which follow from (4.111), namely

REé)kl — Uu; + /\Aul = Wi,
u;; =0,
Rpw+ A0 — H) + Hp = 0, (4.113)

Lap+mO-Ho =0,
0

where w is a Lagrange multiplier.
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(Banu and Rees, 2002) and (Malashetty et al., 2005) show that the strong
form of the principle of exchange of stabilities holds for the linearised ver-
sion of (4.100) — (4.105), i.e. they show one may take the growth rate
equal to zero. The point now is to note that (4.113) is identically the
same eigenvalue problem as the linearised one from (4.100) — (4.105) with
the growth rate o (which arises from a time dependence like %) equal
to zero. Thus, the linear instability eigenvalues of (Banu and Rees, 2002)
and of (Malashetty et al., 2005), R? are exactly the same as the ones for
global nonlinear stability, R%. What this means is that if R? > R? there
is instability of solution (4.97); this is true also for the nonlinear equations
due to Sattinger’s instability theory, (Sattinger, 1970) p. 813. If, however,
R?* < R% = R? there is definitely nonlinear asymptotic stability of solu-
tion (4.97). If R? = R%E there is stability since E <0. Since Ry, = Ry, this
means no subcritical instabilities can arise. Such a statement implying non-
existence of subcritical instabilities is not true for all convection problems,
cf. (Proctor, 1981).

(Straughan, 2006) further studies the problem of convection for a ther-
mal non-equilibrium porous medium model when the layer is undergoing a
rotation. The Boussinesq approximation in a rotating frame of reference is
addressed by (Ramos and Vargas, 2005).

The theory studied in this section is not the same as that for a bidisperse
porous medium. In that theory two temperatures are involved, but also
two velocities corresponding to the macro-pores and to the remainder of
the structure. Uses of bidispersive porous media in catalytic systems in
chemistry have been known for some time, cf. (Szczygiel, 1999). A suitable
thermomechanical theory is more recent and convection problems for this
class of porous media are studied in detail by (Nield and Kuznetsov, 2006;
Nield and Kuznetsov, 2007; Nield and Kuznetsov, 2008).

4.5 Resonant penetrative convection

4.5.1 Nonlinear density, heat source model

(Straughan, 2004b) developed an interesting convection situation in a
porous medium. He showed that there is a range of parameters in which the
convection may switch from the lower part of the layer to being predomi-
nantly in the upper part of the layer. His work develops linear instability
and nonlinear energy stability thresholds. (Normand and Azouni, 1992)
employed a linear instability analysis to produce an extremely interesting
study in penetrative convection in a fluid layer. Penetrative convection is
described in detail in chapter 17 of (Straughan, 2004a). This phenomenon
refers to the physical situation where one part of a fluid layer has a tendency
to become convectively unstable while the rest of the layer wishes to remain
stable. However, if instability prevails then the convective motion which
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follows may penetrate into the stable layer and induce a secondary motion
there. Penetrative convection in a fluid or porous layer, especially involv-
ing salt, is a topic of much recent activity, cf. (Carr, 2003a; Carr, 2003c;
Carr, 2004; Carr, 2003b), (Carr and de Putter, 2003), (Carr and Straughan,
2003), (Chasnov and Tse, 2001), (Hill, 2005a; Hill, 2003; Hill, 2004b;
Hill, 2004a; Hill, 2004c; Hill, 2005b), (Kato et al., 2003), (Krishnamurti,
1997), (Larson, 2000; Larson, 2001), (Mahidjiba et al., 2003), (Nield
and Bejan, 2006), (Normand and Azouni, 1992), (Payne and Straughan,
1987) (Straughan, 2002b; Straughan, 2004a), (Tse and Chasnov, 1998),
(Vaidya and Wulandana, 2006), and (Zhang and Schubert, 2000; Zhang and
Schubert, 2002). Two mechanisms for producing penetrative convection are
that of a nonlinear density-temperature relationship which accounts for the
maximum density of water, and that involving a heat source or sink. For
penetrative convection modelled by either a nonlinear density, or by a heat
supply term, the growth rates involved in a linear instability analysis have
been found to be real. When both effects are combined, however, (Normand
and Azouni, 1992) demonstrated the striking effect that the growth rate
can be complex. They basically found this by adjusting the heat source -
nonlinear density situation to produce a stable layer of fluid bounded above
and below by potentially unstable layers. Instability could occur in one or
other layer and if the parameters are in a certain range a resonance-like
effect occurs where the convection could essentially oscillate between one
layer and the other. This is a very striking result and shows that if compet-
ing effects are present in a very simple Bénard convection situation then
very complex behaviour may arise. Other resonant and similarly complex
behaviour in different fluid systems has also been observed, cf. (Johnson
and Narayanan, 1996), (Jordan and Puri, 2002), (Chen, 1993), (Naulin
et al., 2005), and (Chen and Chang, 1992).

(Straughan, 2004b) presents a linearised analysis and develops a nonlin-
ear stability analysis for an analogue of the (Normand and Azouni, 1992)
problem, but in a saturated porous medium rather than in a fluid layer.
This problem is briefly described here.

4.5.2  Basic equations

Consider a layer of saturated porous material bounded by the horizontal
planes z = 0 and z = h(> 0), which is assumed infinite in horizontal
extent. The upper boundary z = h is held at the constant temperature
4°C, which is consistent with the density of water at its maximum, i.e.
T =T.C = 4°C. The lower boundary z = 0 is held at a fixed temper-
ature Ty which is either in the range 0 < Ty < 4, or Ty > 4. In either
case the density of water at z = 0 is smaller than that at z = h. The
equation governing the temperature field in the porous medium is the
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standard one, cf. section 1.6.1, although we allow for a heat source or sink
Q, so that

or , or
8t vzﬁxi

Here T, v; and k are temperature, fluid (seepage) velocity, and the effective
thermal diffusivity.

In the steady state the velocity field v; = 0. We look for a steady temper-
ature field of form T' = T'(z), z being x3. The presence of the heat source or
heat sink means T'(z) is a quadratic function when @ is constant. The con-
stant @) is chosen such that the temperature field has a maximum greater
than 4°C in (0, k) if 0 < Ty < 4, and has a minimum less than 4°C in (0, h)
if Ty > 4. This leads to a situation in which there are effectively three
layers in (0, k), one stable with two potentially unstable. The maximum or
minimum temperature, T,,, in (0,h) is given when dT'/dz = 0. One may
then show, cf. (Straughan, 2004b), that this three layer situation depends
on parameters v and p given by

AT,

2

= KAT + Q. (4.114)

where
A711 = Tm - TO; ATQ = Tem - Tm~

The steady temperature field in (0,h) may then be written as, cf.
(Straughan, 2004b),
— ATl 2 /LATl
T(z) =T = =) z M=) z— ATy (4.116)
In addition to the equation for the temperature field we add the Forch-
heimer or Darcy equations together with the incompressibility condition,
i.e. the momentum and continuity equations, viz.

% v; + 5\|v|vi = —p; — p(T)gk;, (4.117)
(9’[)7;

=0. 4.118
oz, ( )

The quantities p, p, g are pressure, density, and acceleration due to gravity,
and k = (0,0,1). The density is quadratic, so

p=po(l—all —T,]%), (4.119)

where « is a suitable expansion coefficient and pq is the density of water at
T =T,, = 4°C. The nonlinear relation is necessary since we have a porous
layer saturated with water whose temperature is in the 4°C range, i.e. the
maximum temperature range.

Perturbation variables (u;, 8, 7) are introduced via

v = U; + Uy, T=T+§, p=p+m,
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and then perturbation equations are derived. Upon using h as a length
scale, the time, velocity, pressure and temperature scales are chosen as

T = h?/k, U =k/h, P=aUh/K, T% = U+/jih/kgaK pg.

The Rayleigh number Ra and its square root R are then defined as

k
Ra=R® = (ATl)Zh(gof pO) . (4.120)
[k
For a non-dimensional steady temperature field F(z) given by
F(z)=(1—pz*+pz—1, (4.121)

the non-dimensional perturbation equations have form

u; + /\u1|u| =—T;+ 2k; RFO + ki92,
u;; =0, (4.122)
07,5 + ui9)i = A0 — RF/’U)

Here F' = dF/dz, X is a non-dimensional Forchheimer coefficient, w = ug,
and equations (4.122) are defined on the domain R? x (0,1) x {¢ > 0}.
The associated boundary conditions are

w=0, 6=0, z=0,1, (4.123)

with wu;, 8, 7 satisfying a plane tiling periodicity in the x, y—plane,

4.5.3  Linear instability analysis

Equations (4.122) are linearized and a time dependence like u; = e7tu;(x),

0 = e’'9(x), 7 = e’'m(x), is assumed. Upon removing the pressure
perturbation the linearized instability equations are found in the form
Aw = 2RFA*0,
(4.124)

00 = —RF'w + A9,

where A* = 92 /0z% + 8% /0y? is the horizontal Laplacian.

If we denote the depths of the “fictitious” layers as d; (lowest) with the
two layers of depth ds above, one shows that with n = dy/ds,

2 1
nw= Antl) and v =n(n+2). (4.125)
n

One might expect resonant-like behaviour when d; = dy and this corre-
sponds to 4 = 4. In the porous medium context Ra; o (ATy)%d; and
Ray o (ATy)?dy and these will be equal when dy/dy = (ATy/AT)?, i.e.
when n = 1/42. Since v = n(n + 2) this gives a value of n solving

n® +4n* +4n® = 1. (4.126)
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Thus, n =~ 0.54 for which p ~ 5.6. Hence, we might expect complex growth
rates in the region u € [4,5.7] and possible oscillatory convection there.
Computations do bear this out.

Upon introducing a plane tiling form f, one puts w = W(z)f(z,y),
6 = O(z)f(x,y), and introduces the wavenumber a by A*f = —a%f. The

linear instability equations (4.124) then reduce to

(D? — a®>)W = —2Rd*F0O,
5 o , (4.127)
(D? = a*)® — RF'W = 00,

where D = d/dz, z € (0,1). The boundary conditions are
W=0=0  z=01 (4.128)
System (4.127), (4.128) is solved numerically in (Straughan, 2004b).

4.5.4  Nonlinear stability analysis

The goal of (Straughan, 2004b), in addition to finding resonance in the
linearized problem, is to develop an unconditional nonlinear energy stability
theory for system (4.122), (4.123).

Let V be a period cell for a disturbance to (4.122), and let || - || and (-, -)
be the norm and inner product on L?(V). Energy identities are derived by
multiplying (4.122), by u; and integrating over V, and (4.122), by 6 and
integrating over V, to find

a2 + A} = 2R(FO, w) + (62, w), (4.129)
SN0 = —R(F0,w) ~ [ V02 (4.130
dt 2 ’ ’ '
where || - ||3 is the norm on L3(V'). To control the cubic term on the right

of (4.129) we need an energy functional which contains more than the L?
norm ||@|| and so derive an equation for ||6]/s. One shows

a1
dt 3

Define our Lyapunov functional E(t) as

1613 = —R(F'w, 6% sgn(6)) — §||V|9|3/2H2- (4.131)

1 b
B = 51012 + S 011, (1132)
where b > 0 is a coupling parameter at our disposal.
One may then show, see (Straughan, 2004b), that provided
2172
\ > S81R°F;, ’
~ 647t

dE Re—R ;
< — : .
— < D( e ) ellll3, (4.134)

(4.133)
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for some small e. In (4.133) F,,, is the maximum value of |F’(z)| in [0, 1]. For
R < Rg one employs Poincaré’s inequality on D to derive the inequality

dE

i < —cFE, (4.135)
from which one obtains exponential decay of E(t) and hence global non-
linear stability. The conditions which must hold are that R < Rg and A
satisfies the restriction (4.133).

Details of the solution of the eigenvalue problem to determine Rpg

are given in (Straughan, 2004b). In fact, the numerical calculations of
(Straughan, 2004b) fix u and determine

Rap = max;~o min,: R%(a;(,p). (4.136)

4.5.5 Behaviour observed

The key finding of (Straughan, 2004b) is that in the neighbourhood of
W= pe = 5.2311 there is a switch of convection from one arising in the
lower part of the layer for u < p. to one commencing in the upper part
of the layer for p > p.. At p. a resonant-like behaviour may occur and
convection may arise in the lower or upper layer. In the neighbourhood of
L the linear instability Rayleigh number, Ray, against the wave number,
a, curve consists of three branches, two on which ¢ is real at criticality
while the intermediate branch is complex, as shown in figure 4.1, where
curves 1, 2, 3 are for p values of 5.1, 5.2311, 5.3, respectively. In curve
1 the minimum is on the right hand branch, in curve 3 it is on the left,
whereas curve 2 represents the critical situation p. = 5.2311 in which the
minimum occurs simultaneously on the right and left branches. Away from
e the Ray, versus a curve behaves not dissimilarly to that of the standard
Bénard problem.

(Straughan, 2004b) reports interesting findings where his linear analysis
differs from that of (Normand and Azouni, 1992) in that unlike (Normand
and Azouni, 1992) he never finds convection commences as oscillatory con-

170
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140
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5 6 7 8 9 10

Figure 4.1. Rar, vs. a. Curve 1, o=real, A=complex, u = 5.1. Curve 2, x=real,
e=complex, p.=5.2311. Curve 3, B=real, O=complex, u=>5.3



4.6. Throughflow 183

145
135

125

115

Ra 0 it
95 Rag

85

75

65

55
4.0 4.5 5.0 55 6.0

u
Figure 4.2. Critical Rayleigh numbers, Ray, linear, Rag nonlinear. Unstable above
Rap, curve, globally stable below Rag curve

vection even though the Raj versus a curves have a complex branch. The
linear curves near p. are shown in figure 4.1.

The nonlinear energy stability results show that the nonlinear critical
Rayleigh number Rapg is very close to the linear instability one Raj for
u < 4. Figure 4.2 demonstrates the variation for p larger than this. The
numerical findings, including Ray, versus a curves, linear eigenfunctions and
nonlinear energy stability thresholds are discussed in detail in (Straughan,
2004b).

4.6 Throughflow

4.6.1 Penetrative convection with throughflow

(Hill et al., 2007) investigate penetrative convection in a layer of porous
material saturated with water when there is superposed vertical through-
flow of the water. To incorporate penetrative convection they employ
a density quadratic in temperature. A linearised instability analysis is
given and the critical Rayleigh numbers obtained are compared with those
derived by a weighted nonlinear energy stability analysis. The basic class of
problem considered by (Hill et al., 2007), i.e. where there is an underlying
vertical background flow superimposed, is an important one due to appli-
cations in everyday situations. In fluid dynamics an important application
is to cloud physics, as studied by (Krishnamurti, 1975), (Somerville and
Gal-Chen, 1979). Industrial processes employ throughflow in porous media,
as described by e.g. (Nield, 1987a; Nield, 1987b; Nield, 1998), (Nield and
Bejan, 2006). Indeed, (Rosensweig, 1985), p. 289, describes where fluidized
beds may be employed and these are created by throughflow through solid
particles. Throughflow may be important for industrial application in that
it yields a potential method to control the onset and behaviour of con-
vection. In order to control convection we need to be able to accurately
determine the convection threshold from a nonlinear analysis. Since many
practical problems involve more than a Boussinesq approximation in the
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system of equations governing convection, the aim of (Hill et al., 2007) was
to develop a nonlinear energy stability analysis which will yield uncondi-
tional (for all initial data) nonlinear stability bounds which are close to
those of linearised instability and hence will be useful in a practical sit-
uation. These writers focussed attention on a saturated porous medium,
when the density is a nonlinear function of temperature, thereby incorpo-
rating penetrative convection. They constructed a suitable weighted energy
function which allowed derivation of a global stability bound close to that
of the instablity one. However, their analysis hinges on the fact that the
density is a nonlinear function of T of form

p(T) = po(1 — (T — 4)?), (4.137)

where T is the temperature and « is the coefficient of thermal expansion.

Since a constant vertical throughflow is imposed, a steady state solution
for the velocity is v = (0, 0, Tf), where T is constant. This leads to the
steady state temperature field of form

T(z) = &(e” — 1)

where £ = Tyy /(e“4—1) and ¢ = T /k. It is important to note that the steady
temperature field is not linear in z as in the classical Bénard problem.
This is entirely due to the throughflow, and is present even if the density
is linear in 7. This aspect of the problem leads to non-symmetry, and
a straightforward energy analysis is only partly successful in yielding a
nonlinear stability boundary, cf. (Qiao and Kaloni, 1998).

The non-dimensional perturbation equations of (Hill et al., 2007) are

w; = —m,; + b;0* — 2b; RM (2)0),
ui; =0, (4.138)
0+ ub;, + RF(2)w+ Q8 , = A#,

where M(z) = 4/Ty — (€9 — 1)/(e9 — 1) and F(z) = Qe?*/(e? — 1). If
one simply multiplies (4.138)3 by 6 and integrates over the period cell V/
then the term Q(6 .,0) disappears and an important stabilizing effect of
throughflow is lost. Hence, (Hill et al., 2007) must of necessity employ a
weighted functional [|, 11(2)02dV. Their choice is dictated by the fact that
they must also remove the b;0% term which enters the analysis through
equation (4.138);. However, their global analysis only works when the b;6?
term is present and so works only for the nonlinear density (4.137).

4.6.2  Forchheimer model with throughflow

In this section we present an entirely different method of analysis to that
of (Hill et al., 2007) whereby one may derive a global nonlinear stability
result when (4.137) is replaced by a linear relationship in 7. The linear
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relationship will feature in many practical situations and so our analysis is
important.
Hence, we replace (4.137) by the equation

p(T) = po(1 — (T — Tp)), (4.139)

where « is the coefficient of thermal expansion in the fluid. If we absorb the
constant terms on the right of (4.139) in the pressure, then the equations
governing convection in a porous medium may be written

% Vi + Ap|v|v; = —p; + kigpoaT,

Vii = 0,
T:+ ev;T; = kAT,

(4.140)

where u, K, A\, g and k are, respectively, dynamic viscosity, permeability,
Forchheimer coefficient, gravity, and thermal diffusivity. Furthermore, ¢ =
pf c£ [op™cyt, with f denoting fluid, m denoting average over the porous
medium, and ¢ is the porosity. These equations hold in the layer {x,y} €
R2, 2z € (0,d), for t > 0.

The temperature field satisfies the boundary conditions

T:TL, ZZO, T:TU, Z:d, (4141)

Tr,,Ty constants with T, > Ty. We assume there is a basic flow W in
the vertical direction (W may be positive or negative) and then the steady
velocity field is v = (0,0, W). Equation (4.140)3 then yields that 7'(2) is a
solution to

eWT' = gT".

Using the boundary conditions one finds the basic temperature field

rio =7, () - BT [1- ()]

The quantity which arises in the perturbation equations is 7"(z) and it is
convenient to introduce @ and S as

so=T 5o qu

where S is dimensionless. Then, 77(z) may be written

FQd <TL — Ty
opEQd) T\ d

We introduce perturbation velocity and temperature fields to (v;, T') by
(w;, 0), so that u; = v; +w; is the total velocity field in the perturbed state.

T' () =

> exp(£Q2).
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Then, we non-dimensionalize with the scalings

:/\Ff(lj7 Q:@7 Tﬁ:g EdlLl,(TL*’TU)7
H K K gpoo
d? N 5
T=—, 0 =T%0, w; = Uy, t=1T, X = xd,
K

A

where U is a fixed scaling for the velocity field. (We select U different from
W since we wish to examine the effect of W — 0.) The Rayleigh number
Ra = R? is introduced as

?

Ro K |ed(Ty — Tu)gpoc
K 7

and the function F' defined by

F(z;8) ==+ exp(£S5z).

(e£5—1)
In terms of these variables the non-dimensional equations for (w;,6) are
found to be (where we omit the A’s and 7 is the non-dimensional pressure
perturbation),

w; + A(Julu; — |v|v;) = —7; + Rk;0,

wis =0, (4.142)

0+ Qw0 ; =E+FRwT S0, + Af.

4.6.3  Global nonlinear stability analysis

Our goal is to derive a global nonlinear energy stability analysis from which
we may determine a nonlinear critical Rayleigh number which we may then
compare to the analogous linear instability critical Rayleigh number. To
this end we introduce firstly a weighted energy functional

Ft) =5 [ e

where £(z) is a positive linear function of z (although other £ may be
considered) and V is a period cell for the perturbation. By direct calculation
we find using (4.142)3 and (4.142),,

ar 9 / Ewh?dV £ R / FéwhdV

j:§/ g'edef/ £|Vo)2av.
2 14 Vv

In order to control the cubic terms which arise we also introduce another
functional

(4.143)

1
G(t) = g/v\e\?’dv,
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cf. (Payne and Straughan, 2000b). Using (4.142)3 and Poincaré’s inequality
one may establish that

dg

A
= < iR/ Fug?ay — oM
1%

o3, (4.144)

dt

where A\; = 72 is the constant in Poincaré’s inequality for V.
By multiplying the momentum perturbation equation (4.142); by w; and
integrating over V we see that

0= —Iwll? = A [ (jlus ~ [vlouwaV’ + R.w), (4145
v
where (-, -) is the inner product on L?(V'). Next, use the fact that
1 1 )
(fafu; = |vlvi)ws = 5 (jul + [vlJwiwi + 5 (jul = [v)*(ju] + |v]),  (4.146)
(Payne and Straughan, 1999a), and from the triangle inequality note that
W] =|u—v|<|u|+|v] (4.147)
Thus, using (4.146) and (4.147) we deduce
1 s 1
= [ w]?dV <= [ (|lu| + |[v))w;w;dV
§/ (Jlu|u; — |v|v;)w,;dV. (4.148)
v
Upon employing (4.148) in (4.145) we see that

2
2

0< —[lwl — SIwl} + R0, w). (4.149)

To develop a global nonlinear energy stability analysis now let (,a > 0 be
coupling parameters and form (4.149)+((4.143)+a(4.144). Thus, we find

d S¢ 192 2
%<ag+C}") gR(o,w)iRg/vFgwodVi7/vgo dv — [|w]|

Q
—g/ f\V9|2dV+C—/ f’wHQdViaR/ Fuwé?dV
\4 2 14 14

. 80)\1
9

A
16113 = 5 lIwlis. (4.150)

From this point we restrict attention to the upper signs in (4.142), which
corresponds to a vertical flow from bottom to top of the layer. We select
& =6 — &z, & > & > 0 (constants). We stress, however, that progress is
possible with flow in the downward direction (lower signs in (4.142)) and
with other choices of {(z), not linear in z.
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Then, from inequality (4.150) one may find that

5 (00 +CF) <R0.0) + RC | Pewoav = Jealol? — wl?
CQ€2

—¢ / eIvo2dv -
80)\1

/wede+aR/ Flw| |012dV
\% Vv

16115 — *II I5- (4.151)

For a, (8 positive constants we use Young’s inequality as follows

Q Q Q
¢ f2/w92czvg @/ \w|3dV+C ’52/ 02av,
2 v 3 v 60&2 v

.3 2aRF,
aR/ Flw| 0]2dV < M/ \w|3dV—|—M/ 0]2av,
v 3 v 38 Jv

where

F, = F(2)|.
" {zlél[%ﬁ}}| )l

These two inequalities are employed in (4.151) and we find

d
5 (00 +¢F) <RO.w) + RC | Pewoav = Jealol? — wl?
9 (Qa  aFF,R ) 3
—¢ [ rvopav ¢ (54 e - g
(& | 2aRF, Sar’
+<6a2 + 35 >||93 (4.152)

To handle the cubic terms in (4.152) we put a = a’ + ke for some € > 0 and
require that

8a'm?  2d'RF,, (&

9 30 602

= 0. (4.153)

We then minimize
(Q&a n aB*F,R
3 3
Solve (4.153) for o’ and then utilize this in (4.154) so we now minimize

CQ§2OZ T FmRCQ§263
3 202(8723 — 6RF,,)

(4.154)

M =

as a function of «a to obtain

_ 31/3CQ§2(FmR)1/36
~ 2(8723 — 6RF,,)
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This is minimized in 8 and we obtain

9RF,, 9RF,, , | ACQET?

=Zm 9= 3m YT gpp

In this manner from (4.152) we obtain

d S
(00 +¢F) <R6.w) + RC | Pewoav = Jealolf - wl?

8m2ke ~

—¢ [ awopav - T oI ~biwlg (@159)

where
p— A 9QHRE, 243R3F3 ¢

2 162 51276

We now require A to be such that
9CQERE,,
A > XSelthn (4.156)
82

By selecting € arbitrarily small we can ensure b> 0. Thus, (4.155) reduces
to

(06 +cF) <RO.w)+ B¢ [ Fewoav - a0 - wl?
t v 2
¢ /V EIVO2aV — c[]3 — bllwli, (4.157)
with
1 3 1 2
g:7/|9| dV, f:f/(ﬁlffgz)HdV.
3 \% 2 1%

It is necessary to retain the term in € in order to ensure exponential decay
of the function F = aG + (F.
To proceed from (4.157) we define I and D by

5¢2

I:/Vew(1+CF§)dV, D=2

Then define Rg by

161 + ¢ /V €[V2dV + |[wl]®

Rp = max (4.158)

B )
where H is the space of admissible solutions to the problem. From (4.157)
we then derive

dE
— SRI—D—€|0];

gD(Rb;R_ R) —€6)3. (4.159)
E
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If R < R it is then easy to show from (4.159) that E(t) decays exponen-
tially and global nonlinear stability is established. Thus, the conditions for
global stability are restriction (4.156) and R < Rg.

The Euler-Lagrange equations which arise from (4.158) are

Rg (H_;‘Fé&)@ki —w; =Wy, wi; =0,
L1 CRE\  SCk (4.160)
RE( 5 )w— 5 0 — (&0, + CEAH =0,

where w is a Lagrange multiplier. The stability threshold obtained by solv-
ing these equations is to be compared with the linear instability one found
by solving the corresponding equations for linearized instability theory. For
a growth rate like e these are

T = RLkiH — W; — %(wz + 6i3w3)7

wi i =0 (4.161)

o0 = FRw — S0.. + A0

Both systems of equations, (4.160) and (4.161) must be solved numerically.
We do not do this here. However, we instead observe that if we take {( =1,
& =1,and 0 < & = S << 1 (i.e. for S small) then equations (4.160)
become

(4.162)
_ 2
. [1 + (1 QSZ)F@} w— %9 — 56, + (1 - S2)A0 = 0.
For small S,
S S? 2 1 3
F(z)~1—§<1—22) +7(z —Z—g) +0(5%),

and we observe that as S — 0, the nonlinear energy equations (4.162)
become the same as the linear instability equations (4.161). Thus, in this
limit the linear instability and nonlinear energy stability thresholds are the
same and subcritical instabilities will not occur. For S small, therefore, we
expect the linear instability and global nonlinear stability boundaries to be
very close when (4.160) and (4.161) are solved numerically.

There are many other interesting effects we could cite, some clearly con-
nected with throughflow. For example, (Qiao and Kaloni, 1998) study the
combined effect of throughflow and an inclined temperature gradient on
convection in a porous medium. Convection with an inclined tempera-
ture gradient has been studied extensively by (Nield, 1991a; Nield, 1994),
(Nield et al., 1993) and by (Manole et al., 1994). The variation of gravity
coupled with other effects is analysed by (Alex et al., 2001), (Kaloni and
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Qiao, 2001), (Saravanan and Kandaswamy, 2003). Time-periodic effects are
important and the influence of a horizontally periodic temperature gradi-
ent on convection in a porous medium is studied by (Capone and Rionero,
2000), while (Malashetty and Swamy, 2007a) investigate stability of a rotat-
ing porous layer with time periodic temperature modulation. (Bhadauria,
2007) investigates the effect of temperature modulation via a linearized
instabiity analysis, employing a Brinkman - Forchheimer model. The effect
of confinement on penetrative convection in an anisotropic porous medium
is investigated by (Mahidjiba et al., 2003) and (Malashetty and Swamy,
2007b) analyse the effect of rotation and anisotropy on the onset of convec-
tion. Convection in a porous medium in a layer which is itself inclined is
analysed by (Rees and Bassom, 2000) and incorporating anisotropic effects
by (Rees and Postelnicu, 2001). Convection in an open topped enclosure
occupied by a porous medium is analysed by (Holzbecher, 2004).



D
Stability of Other Porous Flows

5.1 Convection and flow with micro effects

5.1.1 Biological processes

An increasingly important topic is that of biological processes in porous
media. (Khaled and Vafai, 2003) in their review mention many applications
of porous media studies in biological situations, including mass diffusion in
tissues and in the brain, blood flow, heat transfer, the modelling of stroke
imaging, and other issues. (Wood and Ford, 2007) in their editorial to a
special issue of the journal Advances in Water Resources draw particular
attention to the many ways in which biological processes are interacting
with porous media. Among the many topics discussed in the journal issue
referred to above we observe that (Wood et al., 2007) develop and anal-
yse a model where biological interactions occur at the interface between
the fluid and solid components of a porous medium. (Sun and Wheeler,
2007) develop model equations which describe the transport of viruses in
porous media. They are particularly interested in developing a discontin-
uous Galerkin finite element method for solution of their equations. (Ford
and Harvey, 2007) consider the issue of chemotactic movement of a biolog-
ical species in a porous medium. They specifically discuss bacteria which
may swim, such as E. coli. Obviously motion of bio-organisms in porous
media does have to be such that the pore size is suitable for the organisms
to be able to move. If the porous medium model is appropriately chosen,
given the size of the swimming micro-organisms, then bio-convection could
be another area for study, cf. (Avramenko and Kuznetsov, 2004). In the

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_5, (© Springer Science+Business Media, LLC 2008
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next section we consider a specific case of cell movement which occurs in a
porous environment.

5.1.2  Glia aggregation in the brain

The brain may be thought of as a spongy porous medium. Cell movement in
the brain is known to occur and may even be connected with Alzheimer’s
disease via the formation of senile plaques. One of the cell types that is
key to the pathology is microglia (Potter, 1992). In response to f—amyloid
there is a localized concentration of microglia (Itagaki et al., 1989) and
an inflammatory response, which involves the local activation of microglia
and the release of neurotoxins and factors that chemotactically attract
more microglia from peripheral sites to the amyloid lesions (Rogers et al.,
2002). In an attempt to model the chemotactic response of microglial cells,
(Luca et al., 2003) have developed a model for the density of microglia in a
brain. This model also involves concentrations of probable attractants, such
as IL-143, and of a possible repellent, TNF-c, in order to predict amyloid
plaque density and size. This is thus a specific model of chemotaxis in a
porous medium, the phenomenon mentioned in section 5.1.1. In fact, both
chemoattraction and chemorepulsion are involved.

The work of (Luca et al., 2003) presents the chemoattraction -
chemorepulsion model

om 0 ( 8m> 0 (le%)+ 0 (X2m8¢)

ot o0x; “axi B 871}1 ox; o0x;

0¢ 0 0¢

% _%(p ) —b 5.1

5t = o, (D) +am—bio (5:1)

o 0 oY

—=—|D —) — bat.

5t = 7, (D2, ) + aam = bay
In these equations m, ¢, represent, respectively, the cell density of
microglia, the concentration of attractant (interleukin - 1, IL-10),
and concentration of repellent (tumour necrosis factor - «, TNF-

a). (Luca et al., 2003) concentrate on the case where the functions
s X115 X2 Dl, DQ, ai, ag, bl, b2 are constant.

It is important to note that even though y; and xs are constant the
chemoattraction and chemorepulsion terms are still nonlinear and, hence,
equation (5.1); is a nonlinear partial differential equation. (Luca et al.,
2003) developed a linear instability analysis and also investigated numeri-
cally simulated solutions. (Quinlan and Straughan, 2005) developed a fully
nonlinear stability analysis. This leads to a nonlinear threshold below which
aggregation (and, therefore, senile plaque formation) cannot occur.

Equations (5.1) are defined on a bounded domain 2 C R? (or R?) and
the boundary of Q is denoted by I'. (Luca et al., 2003) non-dimensionalize
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equations (5.1) to the form

%’? = Am — ALV - (mV6) + AV - (mV)
Q%2 = Mg+ a(m — 6) (5.2)
gy = Avtm=s,
where the constants A;, Ay, €1, €2 and a? are given by

Here m is the scale for the microglia density, and L1, Lo are length scales
for attractant and repellent, respectively. The quantity m is, in fact, the
constant density of microglia in the steady state before any aggregation
may occur.
The boundary conditions which hold are zero flux through I', so for
interleukin-15 and tumour necrosis factor-a one has
9¢ N

Vén=2-=0, Vion=_

where n is the unit outward normal to I'. The condition of conservation of
microglia, namely equation (5.2); used on the boundary I" yields,

=0, onT, (5.3)

om 0 oY
— —Aim— + Aom— = r
on 50 +Aam on 0 on
and so because of (5.3) one derives the boundary condition for m, namely
g—: =0 onl. (5.4)

The non-dimensional constant steady state from which aggregation will
ensue is

m=1, ¢=1, =1 (5.5)

(Quinlan and Straughan, 2005) derive the fully nonlinear perturbation

equations from (5.2) by putting m = m+m, ¢ = ¢ + ¢, v = ¢ + 1. The

perturbation quantity m has zero mean as a function of time. The nonlinear
perturbation equations are then

%T_Am A1AG + Ay A — A1V - (mVe) + AV - (mV)

P

6190 = Mg+ a(m — 0) (5.6)
W

25 = A +m— ¢,

The functions m, ¢, ¢ must satisfy the boundary conditions (5.3) and (5.4),
and the boundary-initial value problem for equations (5.6) is completed by
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the addition of the initial data

m(x, O) = mO(X)v ¢(X’ 0) = d)O(x)? QZJ(X, 0) = ¢0(X)- (57)

(Quinlan and Straughan, 2005) develop a fully nonlinear stability anal-
ysis which yields a meaningful threshold guaranteeing aggregation of
microglia will not occur. In order to derive their goal they employ the
solution measure

)\262
2

A

2
IVl +

V1%, (5-8)

1
E(t) = 5l +

where A and A\ are positive constants which have to be selected optimally.

The work of (Luca et al., 2003) presents a very interesting model for
microglia aggregation. As yet I am not aware of any model which incorpo-
rates the deformation or motion of brain tissue. Whether this is important
remains to be seen.

The deformation of a porous matrix may well be important in several
porous media problems, such as drying during cheese production. (Simal
et al., 2001) analyse an interesting model for the water and salt diffusion
during drying of a cheese. To the best of my knowledge the effect of matrix
deformation due to drying of the porous cheese structure has not yet been
examined. Nevertheless, the work of (Simal et al., 2001) is a very interesting
piece of mathematical and computational analysis for a highly mundane
problem.

5.1.3  Micropolar thermal convection

The problem of flow in a saturated porous material when there are particles
embedded in the fluid is one demanding increasing attention. Such problems
are studied, mainly in connection with thermal convection by (Sharma and
Gupta, 1995), (Sharma and Kumar, 1997), (Sharma and Kumar, 1998),
(El-Hakiem, 1999), (Siddheshwar and Sri Krishna, 2003), (Sunil et al., 2004;
Sunil et al., 2005a; Sunil et al., 2005b; Sunil et al., 2005c; Sunil et al.,
2006; Sunil et al., 2008). Clearly, the model has to be chosen carefully
because the motion of the fluid and particles will depend on the relative
size of the particles to the pores. However, with increasing use of nanofluids
where certain fluids have copper oxide particles in suspension and greatly
increased heat transfer properties, and their potential use in, for example,
high porosity metal foams, cf. (Zhao et al., 2004), the area certainly merits
attention. If a high porosity model such as a Brinkman one is chosen and
the particle size is relatively small then the model should be plausible.
(Hoffmann et al., 2007) is a very interesting article which examines in
detail the boundary conditions which should be imposed on the particle
spin in a micropolar fluid theory.
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(Siddheshwar and Sri Krishna, 2003) study thermal convection in a
micropolar fluid saturating a porous medium which is modelled via a Darcy
- Brinkman theory. We briefly review their work.

(Siddheshwar and Sri Krishna, 2003) employ a linear temperature rela-
tion of form p = po[l — a(T — Tp)] and a Boussinesq approximation and
their equations modelling thermal convection of a micropolar fluid in a
saturated porous medium may be written

_|_
/()IS it + (I)Q'U]Uz,] = =D, + POOéngi - (C}—{M> U

2¢ ¢
+ (@ + Nl> Av; + P ik
Vi :0, (59)
I ! / !
polwi + o VWi =N+ 0" )w; ji + 1 Aw; + (€88, — 2w;),

MT;+vT; = b €ijkWr, T + XAT.
OCv(ﬁ

In these equations v;,p,w; and T are the velocity, pressure (modified by
the constants in the density law), the particle spin, and the temperature
field. The other coefficients are constants and are ® porosity, p viscosity of
the fluid, p’ effective viscosity of the porous medium, ¢ is a coupling term,
1’ bulk viscosity coefficient, A\’ shear spin viscosity coefficient, § micropo-
lar heat conduction coefficient, C,, specific heat at constant volume, K is
permeability, and the coefficients M and x are the heat capacity ratio and
effective thermal diffusivity given by

(1- ) (pCyp)s + (I)(pcp)f Y = (1—P)xs + Px s
(PCyp)s ’ (PCyp)s 7

where C), is the specific heat at constant pressure and subscript s and f
refer to solid and fluid, respectively.

The steady state whose stability is investigated is one for which v and
w are zero while 7" is linear in z.

Perturbations to v;,w;, T and p are introduced and the non-dimensional
equations for the perturbations w;, v;, 8 and « are derived by (Siddheshwar
and Sri Krishna, 2003) as

M =

A 1
F“i,t + Pfujui’j =—T; — Dawu; — R,,0k;
T T
+ (Nl + N{)Auz + Nleijkyk’j,
;i =0, (5.10)
AN. N-
TDTQ Vig + P72~ ujvi,j =Navjji + N3Avi + Ni€ijpvy,j — 2N1v;,

97,5 + uiﬂ,i = —u; + N5€z‘jk-Vk-,j + AG,
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where the non-dimensional coefficients (constants) are given by
(Siddheshwar and Sri Krishna, 2003).

(Siddheshwar and Sri Krishna, 2003) linearized (5.10) and developed a
detailed linear instability theory. Many results are given in their paper,
and a detailed comparison with the results of an equivalent Newtonian
fluid theory is presented. The analysis is necessarily much different from
that for a Newtonian fluid since, for example, oscillatory convection may
occur in a micropolar fluid, cf. (Payne and Straughan, 1989). In addition,
(Siddheshwar and Sri Krishna, 2003) develop a weakly nonlinear analysis.
They reduce system (5.10) to a system of three equations in the stream
function v, and the terms v and 6. They then write

W A(t) sin max 0
vo | = | B(t) sin max | sinwz+ | 0 | sin 27z
0 C(t) sin max D(t)

and derive a system of nonlinear ordinary differential equations for
the amplitudes A(t), B(t),C(t) and D(t). This Lorentz system is solved
numerically and many results are presented and discussed in detail by
(Siddheshwar and Sri Krishna, 2003).

Magnetic and rotation effects are incorporated in the analyses of (Sunil
et al., 2005¢; Sunil et al., 2006) and (Sunil and Mahajan, 2008). (Silva,
2006) establishes some interesting convergence results in a Leray problem
for a micropolar fluid.

5.2 Porous flows with viscoelastic effects

5.2.1 Viscoelastic porous convection

Flow of a viscoelastic fluid in a porous material is an area with a multitude
of applications. Obtaining oil from rocks or soil below the Earth’s surface is
one area which affects nearly everyone. To model flow of a viscoelastic fluid
in a porous medium is a highly non-trivial task. For example, (Lopez de
Haro et al., 1996) describes an averaging procedure where they take a
Maxwell viscoelastic fluid in a medium with pores. In the linear case they
show the velocity field satisfies an equation of form
82”01‘ 81)1- oP
g T o = am, TRV

for a suitable pressure term. The viscoelastic effect is clearly evident
through the t,, term. In fact, structural stability questions for this model
are addressed in (Payne and Straughan, 1999b).

Since averaging procedures tend to lead to complicated models the
applied literature has employed more ad hoc models. (Kim et al., 2003)
studies thermal convection in a porous layer saturated with viscoelastic
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fluid. The layer is contained between the planes z = 0 and z = d with the
lower boundary hotter than the upper, i.e. the standard Bénard problem,
but for a viscoelastic fluid in a porous layer. They use a Darcy law but
one which is modified to include delay effects. Their momentum equation
employs a Boussinesq approximation in the buoyancy term and is

m(.0 _ (2 . |
X (eat + 1) v = ()\Gt + 1) ( D+ poangZ) (5.11)

where pg, «, g are constants, being density, thermal expansion coefficient,
and gravity. The constants p and K are viscosity and permeability and €, A
are positive constants which represent the viscoelastic effect. The model is
completed by adding the continuity and energy balance equations as

Vii = 07

5.12
,I:t + 'UiT‘,i = rAT. ( )

The steady state is one which has v; = 0 and T linear in z. (Kim et al.,
2003) develop linear instability and weakly nonlinear analyses. In terms
of a Darcy number, Da, and Rayleigh number, Ra, the non-dimensional
linearised perturbation equations are

1/ 0 0 .
Da<68t+1> Aw:Ra(/\at +1)A 0,

07t :U)—FA@,

(5.13)

where w = ug is the perturbation to the third component of velocity, 6 is
the temperature perturbation, and A* = 9%/9z% + 9%/9y?. The boundary
conditions are

w=60=0 at z=0,1

with the solution satisfying a plane tiling periodicity in the (x,y) plane.
Upon utilizing a time dependence like € in (5.13) the problem can be
reduced to solving the eigenvalue problem

(eo +1)(D? — a®)(D? — a* — 0)0 = a®*Ra(\o + 1), (5.14)

where a is a wave number and D = d/dz. Of course, o occurs nonlinearly
in (5.14) and the solution to the eigenvalue problem is correspondingly
more difficult than in the porous case with a Newtonian fluid. (Kim et al.,
2003) find that unlike the Newtonian case, overstability is possible in the
viscoelastic porous convection scenario. For fixed A, the viscoelastic effect is
shown to be destabilizing. In addition to presenting a linearised instability
analysis, (Kim et al., 2003) also delivers a weakly nonlinear theory for
bifurcation of time independent and periodic solutions.

Further analysis of oscillatory convection in a porous layer saturated with
a viscoelastic fluid is due to (Yoon et al., 2004).

Another analysis of convection of a viscoelastic fluid in a porous medium
is due to (Rudraiah et al., 1989). These writers employed equations similar
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to (5.11) and (5.12), but they allowed for an acceleration term on the right
of (5.11). They gave specific expressions for the relaxation and retardation
times in (5.11) and also encountered oscillatory convection.

5.2.2  Second grade fluids

(Jordan and Puri, 2003) study the problem of a porous material occupying
the half space y > 0, the porous medium being filled with a viscoelastic
fluid of second grade type. The whole domain is fixed and at time t = 0%
the plane y = 0 is subject to a constant speed Uy # 0 in the z-direction.
They seek a solution for the velocity field of form v = (u(y,t),0,0). The
model employed by (Jordan and Puri, 2003) effectively adds a Darcy term
to the right hand side of the momentum equation, so the velocity field
satisfies the system

pe

pii = —p.i+ Sjij — & Vi

(5.15)

v; 4 =0,

where S’ji is the extra stress for a fluid of second grade. In fact, S'ji is given
by the equation

S = pA, + 1Ay + aA?, (5.16)
where

1
Al

=V j + Vji, A?j = A}] + A}kvk,j + vk,iAija (517)
with a superposed dot denoting the material time derivative.
Upon selecting a solution of form v = (u(y,t),0,0) (Jordan and Puri,

2003) show that (5.15), (5.16) yield the boundary initial value problem

PUt — Uy — Ly + B2u = 0,
u(0,t) = H(t), wu(oco,t) =0, t>0, (5.18)
u(y,0) =0, y>0,

where H (t) is the Heaviside function. System (5.18) is non-dimensionalized
in such a way that ¢2, 32 depend on the coefficients Uy, yt, o1, ¢ and K.

(Jordan and Puri, 2003) solve (5.18) by a Laplace transform method.
They interpret their results by employing asymptotic analysis and numeri-
cal calculations. (Akyildiz, 2007) develops a Laguerre - Galerkin numerical
method for a Stokes’ problem like that mentioned above, for a Newtonian
fluid in a non-Darcy porous material.

(Puri and Jordan, 2006) develop an interesting analysis for a model for
flow of a dipolar fluid in a porous medium. Their model is one which
employs a modification of the dipolar fluid to incorporate a Darcy law
term to account for the porous material.
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(Hayat et al., 2005), (Hayat and Khan, 2005) study flow of a second
grade fluid past a porous plate.

5.2.83 Generalized second grade fluids

A generalization of the constitutive equation for a second grade fluid as
employed in section 5.2.2 is believed capable of modelling flow in a situation
involving a coal - water slurry, see e.g. (Massoudi et al., 2008). Clearly a
slurry involving coal and water or coal and oil is some kind of porous or
granular material.

The equations of an incompressible second grade fluid given by (Massoudi
et al., 2008) are those for balances of mass, momentum, and energy, and
are

Vi = 0,

81@ 81)1- - 8Tj‘
(o Wa@) = o, TP

Oe Oe 0q;

— i | = Tsz - — .
p(at”ami) P gy TP

Here p,v;,Tj;,bi,€,q; and r are the density, velocity, stress tensor, body
force, internal energy, heat flux vector, and heat supply for the fluid
(slurry), and L;; = v; ;. (Massoudi et al., 2008) point out that the constitu-
tive equations for the stress tensor for a generalized second grade fluid were
given by (Man and Sun, 1987) and by (Man, 1992) and are a generalization
of equation (5.16), being

T = —pl 4 pll™?A; + a1Ay + aA2, (5.19)
or
T = —pIl+ pIl™?(A] + a1As + apA?), (5.20)

where A! and A? are given by equations (5.17) and
1 2
II = 5 tr Al'

The coefficient p is the dynamic viscosity, a1, as are normal stress coeffi-
cients, and m is a constant which may be positive or negative. With m < 0
the (slurry) fluid is said to be shear - thinning whereas if m > 0 it is shear
- thickening.

(Massoudi et al., 2008) consider a non-isothermal theory and find numeri-
cal solutions for flow between two vertical plates at different temperatures.
Stability and nonexistence results for the generalized second grade fluid
model with the constitutive equations (5.19) or (5.20) are given by (Franchi
and Straughan, 1993b) and further details of these and related results are
given in the book by (Straughan, 1998), chapter 4.
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5.3 Storage of gases

5.3.1 Carbon dioxide storage

An extremely interesting physical problem which could have important
consequences for every one of us is studied by (Ennis-King et al., 2005)
and by (Xu et al., 2006). Both sets of writers develop the same model and
their analyses are very similar.

The problem of concern to both sets of writers involves how to dis-
pose of carbon dioxide. Due to worldwide concern over global warming and
how to reduce emissions of greenhouse gases into the Earth’s atmosphere,
engineers are contemplating the storage of carbon dioxide in naturally
occurring underground geological locations. Such locations may be where
coal is very difficult to mine, where oil or gas reservoirs have been partly
or fully exhausted by current recovery techniques, or deep underground
brine aquifiers. Carbon dioxide in a supercritical state (where the pres-
sure and temperature are above the critical point values of p = 73.82 bar,
T = 31.04°C) could be injected deep underground into the chosen geologi-
cal sites. However, there is concern over whether CO5 stored in this way will
seep out and eventually leak back into the atmosphere. The COs could sim-
ply leak sideways under the bedrock, or since CO5 reduces the fluid density
(as opposed to many other gases which increase it) the decrease in density
could lead to convective mixing in the porous layer well beneath the Earth’s
surface. A strong mixing could actually lead to enhanced containment as
pointed out by (Ennis-King et al., 2005).

In order to study the convective motion of COs in a porous medium
(Ennis-King et al., 2005) and (Xu et al., 2006) employ a Darcy porous
medium model which allows for variable permeability of the porous matrix.
In the system of (Xu et al., 2006) the carbon dioxide is supposed stored
in a infinitely wide porous layer of depth H, with z measured downward,
the layer being {(z,y) € R?} x {z € (0, H)}. Gravity acts downward and
the fluid density, p, is assumed linear in C, the concentration of dissolved
COqy, viz. p = po(1+8C), po, 3, constants. The partial differential equations
describing the motion of fluid in the porous layer then consist of momentum
and continuity equations coupled with a transport equation for C, namely,

pKtv; = —pi+ pofkiC, v =0,
oC (5.21)
¢ o +viCi = ¢DAC,
ot ’
where v; is the fluid (seepage) velocity, ¢ is porosity, p is the pressure taking
into account the constant terms in the density, k; is the vector (0,0, 1)
remembering z is measured downward, and D is a diffusion coefficient.
The boundary conditions adopted are zero flux at the lower boundary
z = H, ie. 0C/0z = 0, and C =constant, at the upper one z = 0. Since
the COy can move, the basic state whose stability is under investigation is
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time dependent. While the basic velocity v; = 0, the basic concentration of
CO4 is assumed to be a function of z and ¢, and so satisfies the system

oc  9*°C
C(0,1) =1, %f(l,t) —0, t>0, (5.23)
C(2,0) =1, z>0. (5.24)

In (5.22), (5.23) and (5.24), C has been non-dimensionalized and (5.24)
represents the initial conditions C' must satisfy.

The solution to (5.22) — (5.24) is given by (Xu et al., 2006) and by
(Ennis-King et al., 2005) as

Cz,t)=1- ig (27171_1) exp {—(n — ;)27r2t} sin (n — %) TZ.
(5.25)

Both sets of writers (Ennis-King et al., 2005) and (Xu et al., 2006) per-
form both a linearised instability analysis and a global nonlinear energy
stability analysis of the perturbations to (5.21) employing the base solu-
tion (5.25). If u;, 7, ¢ denote non-dimensional perturbations to v;,p and C
then the linearised perturbation equations of (Xu et al., 2006) are

u; = —7m; + kiRa ¢, u;; =0,
b1+ ’LUC’Z =yA"¢ + @ 22y

where w = ug and ~ represents a variation between horizontal and vertical
permeability. The boundary conditions are

¢0=0, z=0, ¢.=0, z=1; w=0, 2=0,1. (5.27)

(5.26)

Due to the time-dependence of C' the system (5.26), (5.27), is solved by
writing

N
d(z,t) = Z ag(t) sin (k - %) Tz,

o (5.28)
w(z,t) = ) bg(t) sin knz,

k=1

and a system of ODEs is derived for the time-dependent coefficients ay, by.
This system is solved numerically by a Runge-Kutta scheme. In (Xu et al.,
2006) they find an instability time t for each Rayleigh number and wave
number such that the normalized time average

B fol &% (z,t)dz 1/2
()= <f01 q52(z,0)dz)
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has zero derivative at ¢, i.e. d®/dt = 0 there. The critical time, t., for
the onset of instability is then defined by minimizing the set of {} over
the wave numbers. This yields a critical time and wavenumber for a given
Rayleigh number.

The global analysis commences with the nonlinear form of (5.26) and
employs the functional

E(t) = % /V ¢*dv, (5.29)

where A > 0 is a coupling parameter to be selected judiciously and V is
a period cell for the perturbation. By calculating a differential equation
from dE/dt and requiring dE/dt < 0, Vt > 0, a critical Rayleigh number
is found, Ra(t), which depends on time t. The Euler-Lagrange equations
which arise are solved numerically by a Galerkin method, minimizing over
the wave numbers and maximizing over A. Since Ra.(t) depends on time
(Xu et al., 2006) argue that for a given time one determines a critical
Rayleigh number. This in turn defines a critical time for the global nonlinear
stability analysis.

(Ennis-King et al., 2005) develop a very similar analysis and also look
at the case of a semi-infinite domain, z — oco. Both sets of writers present
extensive results incorporating anisotropic permeability and compare the
linear instability thresholds with the global stability ones. Unlike many
convection problems in porous media where the basic state is time -
independent, the linear - nonlinear boundaries display a wide variation.

The recent comments by (Nield, 2007) and the reply by (Xu et al., 2007)
are interesting and are worth taking into account. (Nield, 2007) argues
that one ought not to work with a Rayleigh number based on horizontal or
vertical permeability separately, but one should instead define a Rayleigh
number based on a permeability which is a combination of both the hor-
izontal and vertical permeabilities. (Xu et al., 2007) respond by arguing
that since they are dealing with a time dependent base flow one has to
be careful if one tries to present an analogy with a problem involving
slowly changing boundary conditions. They present numerical computa-
tions varying both the horizontal and vertical permeabilities to observe the
dependence of the critical time on the variation of these permeabilities. On
this basis they deduce that the critical time is more sensitive to changes in
the vertical permeability, although they also suggest that the idea of using
a combined permeability as suggested by (Nield, 2007) does deserve further
investigation.

5.3.2  Hydrogen storage

Another area of gas storage which involves porous media is that of hydrogen
retainment. The need to store hydrogen efficiently is important since it is
believed it may become a suitable replacement for fossil fuels such as coal
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or oil, cf. (Armandi et al., 2007). In fact, (Armandi et al., 2007) is an
interesting article which reports experiments involving storing hydrogen in
various kinds of porous carbons. It is clear from the results of (Armandi
et al., 2007) that the microstructure of the porous carbon material is very
important. The surface area at the microscopic level would appear to be
important in the ability of the material to store hydrogen. As far as I am
aware, the problem of developing and studying a mathematical model for
hydrogen storage as described by (Armandi et al., 2007) is open. This could
be an interesting future area.

5.4 Energy growth

5.4.1  Soil salinization

The topic of salinization in soil is addressed from various angles by (Bear
and Gilman, 1995), (Gilman and Bear, 1996), (Wooding et al., 1997a;
Wooding et al., 1997b), and (van Duijn et al., 2002). In fact, these writers
each develop a theory to describe the important process of soil salinization.
Salinization is caused by the evaporation of moisture through the surface of
the soil. In dry regions of the Earth, where the rainfall is small and the water
table lies relatively close to the surface, the mean flow of water through the
unsaturated soil is in the upward direction. Often, groundwater is saline
and upward flow of this saline solution results in salts being transported to
the soil surface. Evaporation of water from the soil layer leaves increased
density of salts in the soil with the result that their concentration near the
surface increases. Salinization can lead to the formation of salt lakes and
so the subject is of much interest in geotechnical engineering.

In regions with little rainfall groundwater typically evaporates through
the soil surface due to the ambient hot temperature conditions and the
presence of a shallow water table may lead to salts accumulating near
the soil surface because of effective upward movement. In fact, this phe-
nomenon should really be modelled using a theory of unsaturated porous
media. The work of (Gilman and Bear, 1996) models the unsaturated region
as a porous layer with a uniform liquid distribution and this essentially
transforms the problem to one for a saturated porous medium, although
the permeability, diffusivity and dispersivity must be chosen appropriately.
These writers note that the subject of convection in unsaturated porous
media is a largely untouched area which is increasingly occupying attention.
Their model employs a concentration dependent viscosity because the vis-
cosity dependence on concentration is typically 1.5 to 3 times greater than
that of pure water, and they argue, therefore, that one should not neglect
this effect. As (Gilman and Bear, 1996) observe the density variation is
much smaller, of order 15 to 30%, and so a constant density model may be
acceptable apart from where the density occurs in the buoyancy term.
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The salinization model of (Gilman and Bear, 1996) employs the non-
dimensional equations

(14+9yw)v; =—p,; — Rawk;,
i =Y (5.30)
w + i(v.w) __ 9
ot 8$i ! a 8331' ’
where v;, p and w are velocity, pressure and salt concentration, respectively,
k = (0,0,1), (z,y) € R?, and z € (0,1). The Rayleigh number is Ra and
J; is the salt flux vector chosen as

Ji = —Dijwd. (531)

The diffusion tensor, D;;, in (5.31) is a function of the velocity and is
V;iUy
vl
where |v| = \/v;0; and o, o are longitudinal and transverse dispersivities.
The form of (5.32) accounts for the fact that the dry conditions induce
transport of saline solution upward via an anisotropic velocity dependence.
The basic momentum equation (5.30); is Darcy’s law but the viscosity is a
linear function of w with coefficient ~y.

(Gilman and Bear, 1996) have their layer with z = 0 as the boundary
of the water table below the salinization layer and such that z = 1 is the
surface of the soil. Their boundary conditions involve the Peclet number,
Pe, which is a measure of the evaporation rate at the surface, and they
involve the salt concentration at saturation, w,. The boundary conditions
are:
on the water table/active convection layer boundary, z = 0,

p=0, w=uwo; (5.33)

Dij = (1 + ar|v])d; + (ar — ar) (5.32)

on the ground surface, z = 1,
vy = Pe, (5.34)
and
either Pew+ J3 =0, if w< wy or W= Wy . (5.35)

In the latter case Pew + Js > 0. The boundary conditions (5.33) imply
that at the water table the salt concentration is constant along with the
pressure. Boundary conditions (5.34) and (5.35) account for that fact that
a priori we can have at the ground surface either zero flux, or the salt
concentration at saturation which may result in salt precipitation there.
(Gilman and Bear, 1996) investigate instability and possible convec-
tive motion in the porous layer, by determining a steady solution of form
v = (0,0,Pe), w = ©(z). They find that the form of @(z) depends on
which boundary condition is in force in (5.35). If we define wp to be the
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concentration at the lower surface of the layer, z = 0, and define Pe* as
the quantity Pe* = log (w./wp), with Pe’ given by Pe’ = Pe/(1 + oy Pe),
then @(z) will have form

@(z) = woeP??, for Pe' < Pe*; (5.36)
(z) = w, "GN for Pe' > Pe*. '

(Gilman and Bear, 1996) introduce a perturbation u;,w, 7 to the steady
solution ¥;, @, p. Their linearized equations for u;,w, 7 are

(1+y0)u; = —7m; — (Ra+ vPe)kw,

Ui =0,
Ow 0w Ow (5.37)
X _ (14 arPe)A —ap)PeZY _pe :
5 (14 arPe)Aw + (af, — ar) €52 e
_, 0u - -
—i—aTw’a—;—( "~ apd”)us.

They introduce a modified Rayleigh number Ra’ by Ra’ = Ra + vPe, and
a function F(z) by F(z) = [1/Pée'(1 + y@)] dw/dz. The function u; is then
eliminated from (5.37) to derive a coupled system of partial differential
equations for m and w. These are

on ow
- ’ on _ / ’ oW
Arm —yPe' F(z) P Ra (*yPe F(z)w P ),
Ow 0w ow
= Z _Pe—= 5.38
5 Aw + ar Pe 52 Pe 5 ( )
on
11 / /
+ Pe'(1 — arPe )F(Z)(az +Raw).

Since (5.38) are linear they seek a normal mode solution of form m(x,t) =
P(2) e f(z,y), w(x,t) = Qz) e f(z,y), where o is the growth rate and
f is a plane tiling planform. Thus, the instability analysis of (Gilman and
Bear, 1996) utilizes the eigenvalue equations

(D? —yPe'FD — k?)P = Rd/(yPe'F — D)Q,

[(1+ ayPe)D? — PeD — K*]Q (5.39)

+ Pe'(1 — apPe")F(DP + Rd'Q) = 09,

where D = d/dz and k is a wavenumber. Note that P and ) represent
perturbations of pressure and salt concentration, respectively. Equations
(5.39) are defined on (0,1) and the boundary conditions for small Peclet

numbers or that of a transient state before the onset of salt precipitation,
are

P=0, Q=0 atz=0,
DP+RdQ=0, DQ—PeQ=0 atz=1.

(Gilman and Bear, 1996) solve (5.39), (5.40) numerically by setting o = 0
and solving for k? as a function of Pe’, Ra’. They use a finite difference

(5.40)
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scheme and need necessarily to transform the exponential dependence out
of the problem by using the variable ¢ = exp{Pe’(z — 1)}, to remove large
coefficients of Ra’ and Pe’ in the boundary conditions, otherwise numerical
convergence problems are encountered. An alternative numerical scheme to
solve (5.39), (5.40) very efficiently and directly with o € C, is presented by
(Payne and Straughan, 2000a).

5.4.2  Other salinization theories

(Wooding et al., 1997a) develop an analysis of salinization based on a Darcy
- law model but one where their flow rate wu; is not solenoidal. If their layer
is in the (z,y) plane then their non-dimensional equations may be written

ui i + Sy =0,
— -1,
—p,i_ki‘f—M Ui, 1 (5.41)
——— ;S = — (Di;S ).
Sut gy WS = g (PuSa),

where S and p are the salinity and pressure, respectively. The quantity ¢
is porosity and v and M are positive constants. The vector k = (0,0, 1),
D;; is a diffusivity tensor, and R, is a salt Rayleigh number.

(van Duijn et al., 2002), (Pieters et al., 2004) and (Pieters and van Duijn,
2006) study in depth a model appropriate to salinization. They work on
the spatial domain {(z,y) € R*} x {z > 0}, with 2 pointing downward, i.e.
the half - space below the plane z = 0 which is the ground surface, and
so gravity acts downward. In terms of a fluid velocity v;, pressure p, and
density p, their equations are

Vi = 0,

pi— kipg+ Lov; =0, (5.42)
K

bpt +vipi = DAp

where k = (0,0, 1) (recalling z is measured downward), u, K, ¢ and D are
viscosity, permeability, porosity, and a diffusion coefficient. The boundary
conditions of (van Duijn et al., 2002) are

vi = —Fki, p=pm at z =0 (5.43)

where F is the evaporation rate at the surface and p,, is the maximum
density at the outflow boundary. They also employ the initial condition

p(x,0) = py (5.44)

where p, is the fluid density in the “ambient” state.
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The above system is non-dimensionalized and written in terms of a
Rayleigh number, Ra, as

Ui =0,
P, —kES+U;, =0, (5.45)
S,t + Ra UZSJ = AS,
where S is the non-dimensional density (salinity). These equations hold in
{(z,y) € R?} x {z > 0} x {t > 0} with the boundary and initial conditions
being
1

Uy=—-—hi, S=1, hen z = 0,
Ra when = (5.46)

S(x,0) =0.

The boundary velocity —Ra~'k; is denoted by U?, i.e. U? = —Ra™1k;.
The basic solution studied by (van Duijn et al., 2002), (Pieters et al.,

2004) and (Pieters and van Duijn, 2006) is one where the base velocity is
the uniform throughflow U; = U?. The basic salinity field, S(z,t), must
then be determined as a solution to the problem

05 _ 0% 09

ot 022 0z’

S=1, z=0,t>0,

S=0, z>0,t=0.

The solution to (5.47) is

1 _, z—t 1 z+t
SO(Z,t) = 56 erfC <M) + 5 erfC < 2\/£) . (548)

However, (van Duijn et al., 2002), (Pieters et al., 2004) and (Pieters and
van Duijn, 2006), also investigate the situation when Sy is replaced by its
asymptotic solution as ¢ — oo, namely,

So(z) =e ~. (5.49)

(2,t) € RT x RY,
(5.47)

(van Duijn et al., 2002) introduce perturbations s, u;, 7 to Sp, Ug, Py and
these satisfy the equations

u;; =0,
Ti— kis +u; =0, (550)
St + Rau;s; :Aersszaw%.
’ ’ ’ 0z
The boundary conditions are that u;,w, s vanish as z — oo and
s=wu; =0, z=0. (5.51)

(Pieters et al., 2004) mainly investigates the linearised system arising
from (5.50), (5.51). Thus, they remove 7, u; and us and with w = ug they
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analyse in depth the system

0S50

=A 2= ——

54 5+s.— Raw 9% (5.52)
Aw = A¥s,

where A* is the horizontal Laplacian. In fact, by writing s and w in normal
mode form

5= s(z, )™t w=w(z,t)em* ",

they use a Green’s function, a contraction mapping argument, and the
Banach fixed point theorem to deduce existence, regularity and uniqueness
for a solution to (5.52). In fact, for any T' > 0, they show the normal mode
solution to (5.52) exists, is unique, and (s,w) € C>(R™ x (0,71]).

A careful weakly nonlinear analysis and bifurcation study of the
salinization system (5.50) is given by (Pieters and Schuttelaars, 2007).

5.4.3 Time growth of parallel flows

Before progressing directly to the analysis of (van Duijn et al., 2002) it is a
good juncture to digress briefly and report on some recent findings where
the kinetic energy for a certain class of fluid flows can have relatively very
large transient growth, even though the flow is eventually stable according
to linear theory.

As pointed out in section 4.3.1, and in (Straughan, 1998), the equations
governing hydrodynamic stability are typically of the form

Auy = Lgu+ Lau+ N(u),

with the notation described there. In general, genuinely unconditional
nonlinear energy stability results are few for problems where the nonlin-
earities are not simply the convective ones, or where the linear operator
L = Lg+ L, is far from being symmetric. In fact, for parallel shear flows
the situation is very open. While we introduce this as a prelude to the work
of (van Duijn et al., 2002), the work we describe for parallel flows has much
bearing on the material discussed in sections 5.8.1 and 6.7, where parallel
flow is studied in a porous medium context.

Consider a viscous incompressible fluid contained in the infinite three
- dimensional spatial layer I = {(z,2) € R?*} x {y € (—1,1)}. One of
the areas of hydrodynamic stability where the nonlinear theory of energy
stability has been least successful is in the study of parallel flows in the
domain I, e.g. in the study of the stability of flows with a base solution like
v = (U(y),0,0). Typical of such flows are Couette flow where U(y) = y
and Poiseuille flow for which U(y) = 1 — y?. Couette flow is that which
arises when the top plate y = 1 is sheared at a constant velocity relative
to the bottom one, whereas Poiseuille flow is achieved by application of a
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constant pressure gradient in the z—direction, keeping the planes y = +1
fixed.

The theory of the above flows is governed by the Navier - Stokes equations
for the velocity and pressure fields, v;, p. These partial differential equations
are, in a suitably non-dimensionalised form,

ov; ov; dp ov;

A, j = - A (2l =Y, .
8t +R€ U] 8xj 8271 + v 8%1 O (5 53)

where Re(= VL/v) is the Reynolds number. (The quantities V, L and v
are a typical velocity, depth of the layer before non-dimensionalisation, and
the kinematic viscosity of the fluid.) To study the stability of Couette or
Poiseuille flow one may set U = (U(y),0,0) and then derive equations
for the perturbation velocity and pressure fields (u;,m) defined by v; =
U; + u;, p = p+ m, where p is the pressure corresponding to the base
velocity U;. The perturbation velocity and pressure u; and 7 then satisfy
the partial differential equations

Ou, ou

; Ou; or Ou;
Re(US2 460U )+ Rew; 5 = — =7+ Aus, L—0, (5.54
ot e 8x+ ! V)t eu]axj &cl—’— b 81'1 ( )
where U’ = dU/dy and where u = (u, v, w).

The classical theory of linear instability for the system of partial
differential equations (5.54) writes the functions u; and 7 in the form

i(ax+bz—act i(ax+bz—act
Jei ), i ),

ui = uily ™ =7(y)

and discards the quadratic term Reu;0u;/Ox;. In this manner one derives
from (5.54) the system of ordinary differential equations

(ReU — c)iau + ReU'v = —iam + (D? — [a* + b°])u,
(ReU — c)iav = —Dr + (D* — [a® + b?])w,

(ReU — c)iaw = —ibr + (D? — [a® + b*])w,

iau + Dv + ibw = 0,

(5.55)

where D = d/dy and u(y) = (u(y),v(y), w(y)). The traditional approach
at this point has been to invoke Squire’s theorem, arguing that the trans-
formations Re — Rea/a, ¢ — éa/a, & = va?+ b2, reduce (5.55) to a
two-dimensional form

(ReU — c)iau + ReU'v = —iamw + (D? — a®)u,

(ReU — c)iav = — D7 + (D* — a®)v, (5.56)

iau + Dv = 0.

The no-slip boundary condition at the plates is interpreted mathematically
by requiring ©« = v = 0 for y = £1. Next introduce a stream function
Y by u = /0y, v = —0¢/Ozx, and then introduce the function ¢(y)
by ¢ = é(y) e*® =Y, In this manner, one deduces from (5.56) that the
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linear instability problem reduces to studying the fourth order ordinary
differential equation for ¢(y),

(D? —a?)*¢p = iaRe(U —c)(D* —a*)p —iaReU" ¢,  y € (—1,1). (5.57)

This is the celebrated Orr-Sommerfeld equation. The boundary conditions
become

¢p=Dp=0, y==I. (5.58)

Equation (5.57) subject to the boundary conditions (5.58) constitutes an
eigenvalue problem for the growth rate ¢ = ¢, + ic;. If ¢; > 0 the flow is
linearly unstable. The solution to (5.57), (5.58) for the spectrum {c(®)} is a
hard numerical problem, see e.g. the exposition in (Dongarra et al., 1996).

After many years of studying instability via (5.57) a different philosophy
was advocated in the early 90’s. (Butler and Farrell, 1992), (Gustavsson,
1991), and (Reddy and Henningson, 1993) have given convincing arguments
to assert that the transient onset of instability is not governed solely by
the leading eigenvalue of system (5.57), (5.58). In other words, the stability
of flows such as Couette and Poiseuille are not completely controlled by
the dominant eigenfunction ¢ for which ¢*) has largest imaginary part.
Indeed, they argue that one ought to consider the full three-dimensional
linear system (5.55).

It is instructive to rederive the three-dimensional system in the manner
of (Butler and Farrell, 1992). Written out in full, the linear equations which
arise from (5.54) are

ou ou , on

@—FReU@— 8—7T+Av,

ot ox 1o}

(5.59)

0w | gy~ 0T A

at Y or T 9 “

u 0 0w

or Oy 9z

(Butler and Farrell, 1992) argue that it is sufficient to consider the compo-
nent of velocity normal to the plane of the flow, i.e. v, and the component
of vorticity in the normal (y) direction. The normal component of vorticity
is we = (curlu)e which may be written as w, and then

_Ou Ow

Equipped with a knowledge of v and w one may then calculate the variables
u,w and w. The physical reason for v and w being the main variables to
influence the instability process is that a streamwise vortex is seen to be
influential in experiments. From a mathematical viewpoint, v and w arise
naturally in the kinetic energy.
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(Butler and Farrell, 1992) employ a different non-dimensionalisation
which writes (5.59)1_3 as
Ou; Ou, on 1
L U= 4+ U 00y = ——— + —
8t+ aer vor ami+Re
The evolution equation for w is found directly from (5.61) by differentiating
the equation for u with respect to z and subtracting from this the x deriva-
tive of the equation for w. A single equation for v is obtained from (5.61)
by taking curlcurl of that equation and retaining the second component of
the result. In this manner we derive the following equations for v and w
derived and used by (Butler and Farrell, 1992),
Ow Ow 1 v
— 4+ U—— - —Aw=-U—
ot + dr  Re 0z’
0 0 0 1
Y — A%y =0.

A Ay _
ot U+U5x v Uax Re

The boundary conditions for v and w are that

0
:a—Z:sz, at y = £1.
(Butler and Farrell, 1992) write v and w in the form v =
v(y) etlartba)tat 1, — (y) etlar+b2) 4ot - and this in (5.62) leads to the
following system of ordinary differential equations for v and w,
(D? — k?)?v — iaReU(D? — k*)v + iaReU"v = Reo(D? — k*)v,
(D? — k*)w — iaReUw — ibReU'v = Reow,

(5.62)

v

(5.63)

where k% = a?+b%. System (5.63) is to be solved on the interval y € (—1,1)
subject to the boundary conditions

v=Dv=0, w=0, y = =*1. (5.64)

We shall refer to (5.63), (5.64) as the Butler-Farrell eigenvalue problem.
The eigenvalues are ¢(*) with eigenfunctions {v®, w(®}.

To understand the relevance of the Butler - Farrell eigenvalue problem we
return to a discussion of stability of Couette and Poiseuille flows. For Cou-
ette flow the linearised theory of instability based on the Orr-Sommerfeld
equation predicts the flow is always stable, i.e. ¢; < 0 for all eigenvalues.
For Poiseuille flow linear theory based on the Orr-Sommerfeld equation
yields instability for Re > 5772.22, see e.g. (Orszag, 1971). The critical
wavenumber for instability is a. = 1.02056, (Orszag, 1971). When one bases
a nonlinear energy stability theory on the kinetic energy then unconditional
(i.e. for all initial data) nonlinear stability is found for Couette flow when
Rg < 20.7, whereas nonlinear stability follows for Poiseuille flow when
Rp < 49.6, cf. (Joseph, 1976b). Experimental work, on the other hand, has
visualised instabilities for Reynolds numbers of the order of 1000. Thus,
the linear instability theory is of little use in predicting accurately the
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onset of instability since the values of Re = oo and Re = 5772.22 are too
large. Energy stability theory, on the other hand, is far too conservative in
the stability boundary it yields. This is a case where the nonlinear energy
method has not to date proved too useful.

To explain why instability in Couette or Poiseuille flow is seen in
practice at much lower Reynolds numbers than those predicted by clas-
sical linear instability theory, investigations by (Mack, 1976), (Gustavsson,
1981; Gustavsson, 1986), (Gustavsson and Hultgren, 1980), and (Shanthini,
1989), studied the spectrum of the Orr-Sommerfeld operator to see if reso-
nances between eigenvalues could be responsible. A resonance occurs where
an eigenvalue is exactly repeated. In that case one of the eigenfunctions of
the repeated eigenvalue contains a linear ¢ growth term. (The situation is
analogous to the well known case of a second order ordinary differential
equation with constant coefficients. When there are repeated roots of the
auxilliary equation one of the eigenfunctions grows linearly in ¢.) This could
conceivably lead to strong transient algebraic growth of the perturbation
at short times which is eventually damped out exponentially according to
linear theory. While several resonances were found in numerical studies, no
substantial growth would appear to have been predicted: the comments of
(Butler and Farrell, 1992), p. 1645, on this matter are very pertinent. (A
resonance in the numerical sense was interpreted as two eigenvalues being
a pre-requested distance apart in the complex plane.) The idea that reso-
nances could be responsible for transient solution growth means that it is
not sufficient to investigate only the eigenvalue (and eigenfunction) of the
Orr-Sommerfeld problem which has greatest imaginary part. This has lead
to the development of numerical methods which can accurately yield all
the eigenvalues and eigenfunctions of (5.57) and (5.58), or at least we find
sufficient eigenvalues at the “top end” of the spectrum. By the “top end”
of the spectrum we mean those eigenvalues which have largest imaginary
parts. We typically calculate all eigenvalues for which ¢; > —1.

In figures 5.1 and 5.2 below we show the top end of the spectrum for
(5.57) and (5.58), in the case of Poiseuille flow with Re = 5772.22, a =
1.02056 (figure 5.1), and for Couette flow with Re = 900, a = 1.2 (figure
5.2). The even eigenfunctions satisfy ¢(y) = ¢(—y) whereas the odd ones
are such that ¢(—y) = —é(y).

The eigenvalues in figure 5.1 extend downward with ¢, — 2/3 and form
a countably infinite set. Those in figure 5.2 do likewise with ¢, = 0. The
eigenvalues in figures 5.1 and 5.2 are calculated using the technique advo-
cated by (Dongarra et al., 1996), see chapter 9. It is important to note that,
in both the Couette and Poiseuille flow eigenvalue problems, the eigenval-
ues and eigenfunctions near the branch of the “Y-shape” are difficult to
calculate numerically. This is because the eigenfunctions of nearby eigen-
values are close to being linearly dependent. (Farrell, 1988b) has shown
that for Poiseuille flow the skew-symmetric eigenfunctions corresponding
to those eigenvalues nearest the branch of the “Y” contribute most to the
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Figure 5.1. Poiseuille flow spectrum, U = 1 — 3%, Re = 5772.22, a = 1.02056. o=
even eigenmodes, Xx= odd modes
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Figure 5.2. The leading eigenvalues in the spectrum for Couette flow, U = y, with
Re =900,a = 1.2

growth in time of the kinetic energy, and this is thus further evidence for
needing an accurate eigenvalue solver yielding many eigenvalues.

The need to calculate many eigenvalues and eigenfunctions accurately
is now very necessary, as the work of (Butler and Farrell, 1992), (Reddy
and Henningson, 1993), (Schmid and Henningson, 1994), and (Hooper and
Grimshaw, 1996) shows. We concentrate on a description of the work of
(Butler and Farrell, 1992) who demonstrate that the kinetic energy can
have very large growth in a relatively short time, even for flows which
are well below the threshold for instability according to linear theory. The
variational method employed by (Butler and Farrell, 1992) is based on
earlier work of (Farrell, 1988b; Farrell, 1988a; Farrell, 1989) on growth in
various two-dimensional geophysical fluid flows.

(Butler and Farrell, 1992) consider the kinetic energy of a perturbation
to Couette or Poiseuille flow, i.e. they study the function

1 [l oA B
E(t)= — / / / (u? +v* + w?) dz dx dy, (5.65)
2V 1Jo Jo

where A and B are the x and z wavelengths and V is the volume of the
energy cell. Due to the fact that the system is linearised they can work with
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v and w as v(z,y, z,t) = 0(y,t) @@ w(x,y, 2,t) = O(y,t)e'@rtb2)
where 9, & can be complex, although only the real parts are used. (Butler
and Farrell, 1992) show that the kinetic energy (5.65) may be written in
terms of v and w as

1t 1 /00* 00
EWt) =~ [ |o% 7(77 ) dy, 5.66
o=z [[roraGm ea]o oo
where a * denotes complex conjugate and k? = a? + b2. To compute

numerical calculations (Butler and Farrell, 1992) discretize v and w by
writing

2N
v= Z 7 [0 exp (0t)] exp [i(az + bz)],

j:zi (5.67)
w=y7i[@;exp (o;t)] exp [i(az +b2)],

j=1

where ; is the spectral projection on the jth mode of the Butler - Farrell
eigenvalue problem (5.63), (5.64). The technique of (Butler and Farrell,
1992) to find the eigenfunction and eigenvalue of the jth mode is to dis-
cretize using finite differences and then employ the QR algorithm on the
generalised matrix eigenvalue problem. The techniques of (Reddy and Hen-
ningson, 1993) and (Hooper and Grimshaw, 1996) also find energy growth
although the numerical method underpinning the work of (Reddy and
Henningson, 1993) is a Chebyshev collocation one, whereas (Hooper and
Grimshaw, 1996) employ a Chebyshev tau technique. Hence, (Butler and
Farrell, 1992) adopt the notation v = V;,jy;¢"(@@ 442 = Q,,, 7y et 02Hb2)
where V,,; = 0p,j€77t, Qo = @pn€77%, with m denoting a value between
1 and N and referring to the finite difference point 4,41 = mAy in the
interval y € (—1,1). This allows (Butler and Farrell, 1992) to approximate
the energy (5.66) by a finite dimensional form
A 1 ovy ;
E(t) = ?y VZVnimeﬂfrﬁ{V;‘ 8;”7 8?;] wﬂ;ﬁﬂfwﬁmm}} (5.68)
where summation over the various subscripts is understood. The form of
E(t) is conveniently rewritten, (Butler and Farrell, 1992), as

E(t) = v; Eji(t)vi- (5.69)

The form for the Hermitian matrix E;; may be found from (5.68) and the
time dependence of F;; has been explicitly pointed out.

The idea of (Butler and Farrell, 1992) is to fix the wavenumbers a and b,
fix the Reynolds number Re, and then find the linear perturbation which
maximises F(t) at time ¢ subject to the constraint that the initial energy
has the numerical value of 1. This yields a maximisation problem for the
function F' given by F' = 77 Eji(t)yi+ (v} Eji(0)y: — 1), for some Lagrange
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multiplier A. The solution to this maximisation problem is found from the
Euler - Lagrange equations

Eij(t)v; + AEi; (0)y; = 0. (5.70)

The eigenvalues A represent the ratio E(t)/E(0) for an eigenvector ;. (The
technical details of a practical way to do this calculation using the Cheby-
shev tau method are given in the very readable account of (Hooper and
Grimshaw, 1996).) The calculation of X involves finding FE;;(t) and this
in turn involves calculation of the eigenvalues and eigenfunctions of the
Butler - Farrell eigenvalue problem. (Butler and Farrell, 1992) have com-
pleted extensive calculations of (5.70) and have computed the growth rate
for many situations in Couette flow, in Poiseuille flow, and even in Blasius
flow.

For Couette flow, (Butler and Farrell, 1992) find with Re = 1000 that
the global optimal for time 7 = 117 units is achieved with a = 0.035 and
b = 1.60. This yields an energy ratio of E(7)/E(0) = 1185. This is cer-
tainly an impressive growth of the kinetic energy. Since only linear theory
is considered, the linear energy eventually decays, as shown schematically
in figure 5.3.

We stress that (Butler and Farrell, 1992) show that a two-dimensional
perturbation yields an energy growth of O(13) and thus the perturba-
tion causing largest energy disturbance is truly three-dimensional. Similar
results pertaining to energy growth are found by (Reddy and Henning-
son, 1993), (Hooper and Grimshaw, 1996), for Couette and Poiseuille
flow, and by (Schmid and Henningson, 1994) for the problem of Poiseuille
flow in a circular pipe. Other related recent interesting results for shear
flows and channel flows are discussed in (Blyth et al., 2006), (Blyth and

E(t)/E(0)

t

Figure 5.3. Schematic of the energy growth for Couette or Poiseuille flow
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Pozrikidis, 2004a; Blyth and Pozrikidis, 2004b), (Crisciani, 2004), (Hifdi
et al., 2004a; Hifdi et al., 2004b), (Yecko, 2004), (Luo and Pozrikidis, 2006),
and in (Malik and Hooper, 2007), while (Kim and Choi, 2006) determine a
critical time at which a fastest growing instability occurs for a spin down to
rest hydrodynamic stability problem. (Potherat, 2007) and (Li et al., 2007)
are interesting recent studies of shear flows involving a magnetic field and
an electric field, respectively.

For the problem of Poiseuille flow, (Butler and Farrell, 1992) obtain
similar behaviour to that of figure 5.3 for growth of the kinetic energy. For
Re = 5000, a value which is stable according to classical linear instability
theory, they determine optimal energy growth at time 7 = 379 units. The
respective wavenumbers are a = 0 and b = 2.044. The energy ratio is
E(r)/E(0) = 4897.

The work of (Butler and Farrell, 1992), (Reddy and Henningson, 1993)
and (Schmid and Henningson, 1994) shows that when the effects of non-
linearity are fully understood and added to this it could well describe
quantitatively the formation of patches of turbulent fluid flow. In the con-
text of fully nonlinear flow, (Butler and Farrell, 1994) have analysed the
nonlinear development of two-dimensional perturbations which employ the
optimal configuration of the linear problem, namely that which gains most
energy. To do this they employ a vorticity - streamfunction numerical sim-
ulation using a Fourier spectral discretization in x with finite differences in
y. These results are very interesting and display finite amplitude solutions
which persist for a long time.

5.4.4 Stability analysis for salinization

(van Duijn et al., 2002) is an important paper in nonlinear energy stability
theory. These writers find linear instability bounds for the linearised system
arising from (5.50), (5.51) using the asymptotic base solution Sp(z) given
by (5.49). However, they also derive nonlinear energy stability thresholds
for the full system (5.50), (5.51) when Sy is given by (5.48), treating t as a
parameter, and they compare the boundaries so found to those of the lin-
ear results. While these results are very revealing in themselves, they also
treat (5.50)2 as a constraint in the energy theory. This is a beautiful idea
and leads to much improved nonlinear energy stability thresholds as com-
pared with the traditional approach where the integrated form of (5.50)2
is employed, cf. section 4.3.4.

The analysis of (van Duijn et al., 2002) is based on an L? norm of s.
Decay of ||s|| also leads to decay of ||u|| through (5.50)2. Thus, (van Duijn
et al., 2002) work with the equation, arising from (5.52)

d1l

$2||s||2 = —||VS||2 — Ra(S’OZs,w), (5.71)
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where (-,-) is the inner product on L?(V), V being the period cell for
(ug, 8,7), and || - || is the associated norm.
If one defines Rg by

_(S,Ozsaw)

— (5.72)
Vs>

REl = sup
H
then, since S is a decaying exponential, Rx exists and one sees from (5.71)
that

dl, 5 9 Ra

—= < - 1——. 5.73

G3lel? < -1vsi?(1- 52) (5.73)
Thus, if Ra < Rg then d||s||?/dt < 0 and there is stability (in a sense). A
key finding of (van Duijn et al., 2002) is that the space H one selects is
vital to the analysis. If one simply multiplies (5.50)2 by u; and integrates
over V then one finds

[ull* = (s,w) = 0. (5.74)
However, if one eliminates 7 from (5.50), then one finds
Aw — A*s =0, (5.75)

as a pointwise constraint. (van Duijn et al., 2002) analyse in depth the
maximum problem (5.72) with H being in turn the spaces

H; = {(s,u)|z,y periodic with respect to V,

s=u=0at z=0,00, u;; =0,

)

and  [lul® - (s,w) = 0}
and

Hy = {(s,w)|x,y periodic with respect to V,
s=w=0at z=0,00,
and Aw—A*s=0inV}.

The Euler-Lagrange equations for the maximum problem (5.72) using both
H; and Hj are solved numerically by (van Duijn et al., 2002). With Sy =
e~ ? they find the space Hy leads to much improved stability thresholds.
Actual values may be found in (van Duijn et al., 2002) but a schematic of
the situation is contained in figure 5.4.

Employing ¢ as a parameter, (van Duijn et al., 2002) also solve the max-
imum problem (5.72) numerically with So(z,t) given by (5.48). This too is
very revealing. They find the critical Rayleigh number threshold decreases
as t increases in a manner indicated in figure 5.5 . Actual numerical values
may be found in (van Duijn et al., 2002).

The paper of (van Duijn et al., 2002) also presents computations of a
two-dimensional solution when Ra > Rp, the linear instability threshold,
and they find growing salt finger-like shapes. They also compute a kinetic



220 5. Stability of Other Porous Flows

Figure 5.4. Schematic of Rayleigh number against wavenumber. Curve 1 is linear
result, curve 2 is energy result with space Hz, curve 3 with Hy, So = e~ ~?

FRa V
to
t3
too

Figure 5.5. Schematic of Rayleigh number against wavenumber. Energy curves
using (5.48), t1 < t2 <t3 < ... <t

a

a

energy, £ = ||u|?/2, numerically and investigate how E(t) behaves in time
for Ra fixed.

5.4.5  Transient growth in salinization

(Pieters and van Duijn, 2006) represents and extension of the work of (van
Duijn et al., 2002). However, it is an important one in that, to the best of
my knowledge, it is the first study of the transient growth of solutions in
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porous media even though the Rayleigh number is such that there is linear
stability. Thus, this is in a sense, the first study in a porous medium of
time growing solutions in some sense akin to those in parallel flows found
by (Butler and Farrell, 1992), cf. section 5.4.3. In addition, (Pieters and van
Duijn, 2006) also present a neat transformation to symmetrize the system
and obtain an optimal nonlinear stability result. This amounts to working
with a weighted energy, and is of much interest in its own right.

(Pieters and van Duijn, 2006) concentrates on the base function Sy = e~
and studies in detail the linearised problem one derives from (5.50), (5.51),
ie. (5.52). They introduce normal modes in (5.52) and thus study the
spectrum of the linear operator associated to the system

z

st = D?s+ Ds—a*s+ Rae *B(s), z>0,t>0,
B Yw)=-a?D*w+w=s, z>0,t>0,
w(0,t) = s(0,t) =0, t>0,

s(z,0) = f(z), z>0.

(5.76)

They introduce the variable u(z,t) = e*/25(z,t) and show that the linear
operator associated to the right hand side of (5.76) becomes a symmetric
operator on L?(R*) when (u,w) are employed instead of (s, w). In this man-
ner, they are able to study the spectrum in detail and derive its properties
in terms of the wavenumber a.

A very interesting part of the analysis of (Pieters and van Duijn, 2006)
is where they study the behaviour of the energy E(t) = ||s(¢)||*> when the
Rayleigh number is above the energy threshold Rg but below the linear
threshold Ry, i.e. Rg < Ra < Rp. In this case there is linear stability,
but (Pieters and van Duijn, 2006) are able to demonstrate that E(¢) may
initially grow, and they obtain bounds for this growth. They show that
transient growth may be eliminated by working with the weighted energy

Ew:/ %522, t)dz
R+

for f in a suitable weighted L? space.

Much of the material of section 5.4 is lucidly covered in detail in chapter
3 of (Pieters, 2004). Another interesting geophysical problem which could
have important consequences for COy absorption is solute transport in a
peat layer. A non-isothermal Darcy porous medium model for convection
as a transport mechanism in peat moss layers is developed in detail in
chapter 5 of (Pieters, 2004), see also (Rappoldt et al., 2003). This is another
problem where the basic “ground state” solution involves a temperature
field which depends on both the vertical spatial coordinate, z, and the
time, t, and again the analysis is very interesting and carefully carried
out. When vibrations are involved there is clearly time dependence to be
included and the article by (Govender, 2006b) addresses such a problem
for a porous layer in a cylinder.
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5.5  Turbulent convection

5.5.1  Turbulence in porous media

Turbulent motion of a fluid in a porous medium may well become a very
important topic, especially due to use of heat pipes to transfer heat away
from very hot components in e.g. computers. (A silicon chip does not work
above a certain temperature and a well used computer needs heat rapidly
transferred from vital components.) There are many types of heat pipe,
some using a copper tube with a copper wick (porous medium) inside. Also,
high porosity metal foams, cf. (Zhao et al., 2004) may be potentially used
in heat transfer devices. When heat is transferred the resulting motion may
well be turbulent and with high temperature gradients is, in fact, turbu-
lent convection in a porous medium. Thus, in this section we describe very
interesting work of (Doering and Constantin, 1998) which derives rigorous
bounds for the Nusselt number in turbulent porous convection. (Doering
and Constantin, 1998) write that they use Darcy’s law and are not actually
considering a fully turbulent regime which might need some kind of Forch-
heimer equation. They write that what they mean by turbulent convection
is the absence of spatial and temporal coherence in the solutions. However,
the mathematics of (Doering and Constantin, 1998) is quite beautiful and
may well be utilized in other more exotic theories than that of Darcy.

While (Doering and Constantin, 1998) also consider inertia in Darcy’s
law, we restrict attention to the case of zero inertia. They consider a porous
medium occupying the infinite layer in the non-dimensional region {(z,y) €
R?} x {z € (0,1)}. They restrict attention to periodic solutions with non-
dimensional  and y periods, Az, Ay, respectively, although they do mention
that other horizontal boundary conditions may be employed. Thus, their
period cell is the box V' = (0,A;) x (0,A,) x (0,1). We shall adopt their
notation and when we write [ F dz dy dz it is understood that this means
integration over V.

The non-dimensional equations considered by (Doering and Constantin,
1998) are

Tetwl;= AT, (5.77)

u; +p; = RaTk;, Ui =0,
where T, u;,p are temperature, velocity and pressure, k = (0,0,1) and
Ra is the Rayleigh number Ra = ga(Tp — Ty)Kd/vk. Here d is the
dimensional depth of the layer, g, «, v, K, k have their usual meaning and
Ty, and Ty are the temperatures on the lower and upper planes before
non-dimensionalization, with 77, > Ty. The non-dimensional boundary
conditions may be written

T=1,w=0,z=0; T=0w=0,2=1;
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where w = ugz. To complete the boundary-initial value problem one needs
the initial condition

T(x,0) = Tp(x),

where T} is a prescribed function. Since we know T then py may be found
from Ap = RaT, and then u! follows from (5.77).
(Doering and Constantin, 1998) observe that the heat flux J is given by

Ji:uiT—fi.

In turbulent convection a particular average of this is the Nusselt number
and this in some sense characterises the problem. (Doering and Constantin,
1998) define their Nusselt number, Nu, by an average of J3 so that

I 1 or
Nu = limsup — T—— .
u s;l()p) imsup /0 ds AA, /da: dy dz <w 82) , (5.78)

where Ty denotes the initial value for T'(x,0). It is shown in (Doering and
Constantin, 1998) that Nu may be expressed in terms of T" as

1 t
Nu = sup lim sup 7/ ds

de dydz |VT|?. 5.79
w timsup 7 [ AmAy/xyzl | (5.79)

In section 4.2.1 we have seen that for Ra < RE = 472 the conduction
solution prevails and then Nu = 1. However, for Ra > R? thermal con-
vection will commence. Experimentally it is found that this occurs first as
stationary convection rolls and as Ra is increased these rolls are replaced
by oscillatory solutions and eventually (possibly) by chaotically turbulent
states. It is to the latter that the analysis of (Doering and Constantin,
1998) is primarily addressed.

5.5.2  The background method

(Doering and Constantin, 1998) base their analysis on a “background”
method. The idea is to introduce a field 7(x) which satisfies the boundary
conditions for T, i.e. 7 = 0 when z = 1, 7 = 1 when z = 0, and 7 satisfies
the equations

UiT,i =0,

(5.80)
Ui+Ri:RaTki, Ui,i:0~

Here U; and P are suitable “velocity and pressure” fields with Us = 0
at z = 0,1. The key is to pick U;, 7 in a clever way. Next, (Doering and
Constantin, 1998) decompose the actual temperature, velocity and pressure
fields T, u; and p into the background fields plus a fluctuation part. They
set

T=74+0, w;,=U;+v;, p=P+q, (5.81)
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where 6,v; and ¢ are the fluctuations. In addition to periodicity the
fluctuations satisfy the boundary conditions

0=0,v3=0atz=0,1. (5.82)

Upon using the differential equations (5.77) one finds the equations satisfied
by the fluctuations,
0+ v;0,;, +U0; +uv,7;, = A0+ AT,
5t £ £ £l (5.83)
vy +q5 = Ra 0k;, Vi; = 0.

The analysis of (Doering and Constantin, 1998) begins with (5.83); to
derive

d1
%3 /szx dydz = — /(7'71071' + VO] + v;T,)da dy dz. (5.84)

Also, they note that since T'= 7+ 6,
1
- /T’ie,zﬂ dadydz = 5/(|ve|2 + V7|2 = |[VT)?)dzdydz.  (5.85)

Upon adding these equations one may derive

1
%5 /92dxdydz + / |VT|? dz dy dz =
(5.86)
/ \V7|*dx dy dz — /(|V9|2 + 20v;7,;)dx dy dz.
Their next step is to define the quadratic function
HM{} = & 1A /()\|V9\2 + Ovir)da dy d (5.87)
zlly

for A > 0. They then divide (5.86) by AzA,, average over time and take
the supremum over Ty to see, using the definition for Nu, (5.79), that

1 2
A4, /|VT| dx dy dz

t
_|_ Sup limsup %A |:—2H7(_1/2){9(7S)}:| ds

To t—oo

Nu =
(5.88)

Now they argue that one selects the function 7 such that Hg/ 2 >0 and
hence one can bound Nu by

1
ALA,

The idea is to minimize over the 7 functions to obtain

1
A / |V7|2dx dy dz‘

oty

Nu <

1
/|VT|2dxdydz =1+ W/|v7+k|2d:cdyd,z.
xily

N <
H7(_1/2) > 0’ T(Z — 0)

I
—
q

—~
I\
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—
~—
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They then note that this calculation is made more tractable by choosing
7 =7(z),U; = 0. The bound in inequality (5.89) may then be replaced by

1
Nu-—-1< inf{/ 17 (2) + 112dz| HY/? > 0, 7(0) = 1, 7(1) = 0} )
T o

The real goal of (Doering and Constantin, 1998) is to improve on this
bound and in this regard they refer to work of (Nicodemus et al., 1997a;
Nicodemus et al., 1997b) (see also (Nicodemus et al., 1998; Nicodemus et al.,
1999)) and so introduce a parameter ¢ > 1 and generalize the argument
leading to (5.86). They form (5.84)xc + 2x(5.85) to see that

d
%g/ezdxdyder/\VTﬁd:cdydz:/|V7|2dxdydz

(5.90)
- /[(c —2)7,0; + (¢ — 1)|VO]® + cOv;T,;] da dy d=.

This expression is averaged and one shows

1 2
A4, /|VT| dzx dydz

+ sup lims ! /t< ! (5.91)
u 1m sup — e .
Top tﬁoop t 0 Aa:Ay

/[(c — 1|V + cvi; — (c —2)0 At|dz dy dz) ds.

Nu =

The minimum is taken over 6 and wv; of the second term on the right in
(5.91) and after some detailed calculations involving the Euler-Lagrange
equations for this term, (Doering and Constantin, 1998) show that this
procedure leads to the bound

1 ! 2
Nu—1< inf inf 7/ (2) 4+ 1]7dz
ac(0,1) 7 {4a(1—a) 0 )+ 1) ‘ (5.92)

H@ >0,7(0)=1, 7(1) = 0}

where a, 0 < a < 1, is related to ¢ by a = (¢ — 1) /c.
The next stage of (Doering and Constantin, 1998) is to actually select
functions 7(z) to turn (5.92) into a useful bound on the Nusselt number.

5.5.8 Selecting T.
(Doering and Constantin, 1998) consider the class of functions
1—2/26, 0<z<9,
T5(2) = ¢ 1/2, 0<2<1-4,
(1-2)/26, 1-6<z<1,
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arguing that the gradients will be strongest in the boundary layers. They
then perform a bounding analysis and Ra is restricted by their choice of 7
since they need Hia) > 0. After some calculations they show that

1 ! 2
< e !
Nu*1+4a(1—a)/0 [75(2) +1]7dz
Ra (1 —2a)?

T 128a2(1—a) 4da(l—a)’

where Ra > 32a. The Ra term is minimized and this leads to the asymptotic
estimate

27 1
In section 7 of (Doering and Constantin, 1998) they modify the variational
problem and find an alternative way to bound Nu. This analysis is involved
but particularly appealing, involving a reduced class of constraints. We do
not go into details, but in terms of the elliptic integrals

Kon) = [ e B = [ <11—n;t2)1/2dt

they define the variables n(m) = 8K(m)[K(m) — E(m)], o(m) =
2mK (m)3/[K(m) — E(m)], and then obtain the following rigorous bound
on the Nusselt number,

4n(m)an(m) + Ra — 4dac(m))

Nu<1 5.93
ws A 3Ra%(1 —a) (5.93)
By optimizing over a they produce the asymptotic bound
Nu< -2 R 1+0(1) R (5.94)
— — — 00. .
"= 256 Ra)) T

The paper of (Doering and Constantin, 1998) evaluates (5.93) numer-
ically and graphs of several bounding curves are presented there. In
particular, they relate their bounds to available experimental results and
the agreement is very good indeed.

The paper of (Otero et al., 2004) contains extensive computations for the
turbulence problem of (Doering and Constantin, 1998). In addition, they
extend the variational upper bound on the heat transport. The (Nu, Ra)
bound of (Doering and Constantin, 1998) is better in the range Ra less
than approximately 2000, whereas the bound of (Otero et al., 2004) is an
improvement on the bound of (Doering and Constantin, 1998) for Ra above
this value.

The effects of rotation are incorporated into an analysis which has some
resemblance to that of (Doering and Constantin, 1998) by (Wei, 2004).
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This writer derives the bound

Nu < L
T 16vTa+1’
where Ta is a Taylor number (measuring the rotation of the layer).

An interesting article which deals with the way thermal convection
switches from an ordered state to one which may be turbulent, and involves
non - Darcy effects is that of (Vadasz et al., 2005b). These writers study
the bifurcation problem and obtain very interesting results.

Another related analysis of bounding heat transport may be found in
the work of (Doering et al., 2006b). These writers tackle the problem of
convection when the Prandtl number is infinite. This is a very interesting
paper which employs a logarithmic background temperature profile in the
analysis. In fact, the 7 function has linear in z dependence in the boundary
layers close to 0 and 1, but behaves like log[z/(1 — z)] in the remainder of
the layer. Bounds on the energy dissipation are derived by (Doering and
Foias, 2002).

5.6 Multiphase flow

5.6.1 Water-steam motion

In this section we consider the motion of a liquid water - steam mixture in
a porous medium. Such a problem has many applications to e.g. heat pipes,
and in geothermal systems, cf. (Pestov, 1998), (Amili and Yortsos, 2004)
and the references therein. In fact, (Pestov, 1998) starts by considering
geysers in California, Italy, and New Zealand, and explains that really such
underground situations should be modelled by a two layer system where
liquid or steam may be above or below a porous layer containing both
phases coexisting. We revisit the two layer problem specifically in a heat
pipe context in section 6.6 when the model of (Amili and Yortsos, 2004) is
reviewed.

In fact, (Pestov, 1998) studies a model for water/steam motion in porous
media and shows that a two layer situation may develop naturally. Her
model is very interesting mathematically because it reduces to a parabolic
equation for the pressure disturbance and a forced hyperbolic equation for
the relative permeability disturbance.

The equations governing coexistent vapour and liquid in a porous
medium are complicated. (Amili and Yortsos, 2004) write the mass and
energy balances, together with Darcy law momentum balances as

0
a(wusv + dpese) + (V) p” +viph)i =0,

0
a{(ﬁ(pvhvsv + pehese) + (1 — ¢)p1“hr} + (pgvfhz + pv’l};}hv)}i = kAT,
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kK
v = — (p;i — pogki),
o
kk,
vf = — ‘ (p,i — pegki),
He

where v and ¢ (sub or superscript) denote vapour and liquid phases, ¢
is porosity, v; velocity, p pressure, g gravity, k = (0,0, 1), p density, k
permeability, p viscosity, k, are the relative permeabilities, and s are the
saturations (i.e. the volume fractions of the pore volume occupied by a par-
ticular phase). (Pestov, 1998) assumes capillary pressure is unimportant,
conduction is negligible, vapour enthalpy and latent heat variations may
be neglected and the liquid phase density is constant. She presents non-
dimensional forms of the continuity and energy equations as (she also gives
another form of the energy equation)

)
— (s, + 80) + (JP +JH).i =0,

ot

N . (5.95)
obe ., _0p ,/0s 0\
o 7 P Z( ot J“’) 0

where s are the saturations, p is the pressure, ¢ = pp+1, p being a pressure
jump, J; are fluxes and the other terms are constants defined in (Pestov,
1998). The fluxes are defined via Darcy’s law as

JY = k:g (vp = ki), It = Zé (vpi ki), (596)

where k., k¢ are relative permeabilities. Her equations hold in the non-
dimensional layer z € (0,1), (z,y) € R?, with ¢ > 0. Boundary conditions
are assumed at the top and bottom of the layer. (Pestov, 1998) writes
kre = ¥(s¢), kry = 1—10(sy) for a function ¢ and then reduces her equations
to a system in two unknowns, the saturation pressure p and relative perme-
ability k,,. She writes these as a steady solution, p°, kgé, and a perturbation
of form

p=p" )+ P00, ke = kD) + K (x,8) = (s) + ).

The perturbations p’, k', s" are assumed small. Deriving equations for p’, k¥’
she finds

. 0s’ Co ok’ D D
1— 0y 22 4 14+ 2o — =, + = Py, 5.97
(1 —mg) ot Ce( o’ ) 0z pysp@ Des@Q e (590
/ / =
05 L P g, (5.98)
ot 0z DesQ
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where

0 op’ 1 de? _
D, =— k0 O 2 4+ — " 92 /
Y0z [k’m@ (82 +<p0 dz P mpgsp)
o'

ot ’
1o} op’ ~ op’
o, —( 0, 2L > + kD Ap’ JrﬁestV(@O)e*l*p :

+ k2, P Ap — pospQ s + v(0°) ]

02\ 9z ot

She argues that m and ¢,/c, are much smaller than 1 and (5.97) may,
therefore, by replaced by
os’' ok’ p D
SRR M R S — Y (5.99)
ot 92 Pesp@Q PesQ
Hence, in this linear approximation, the system (5.98), (5.99) decouples
into the equation ®, = 0, which is a parabolic equation for p, and equation
(5.98) which becomes a forced hyperbolic equation for k. The equation
b, =0is

O an O (500"
k1C 9 C"Ap ac( 8() =0 (5.100)
for a suitable constant k; and a rescaled z—variable, (. (Pestov, 1998)
presents boundary conditions for (5.100). She solves this equation by writ-
ing p' = e Mf(z,y)P(C), for fox + fyy = —a’f, and then P satisfies a
Sturm-Liouville problem. (Pestov, 1998) solves this Sturm-Liouville prob-
lem in two cases. Firstly for ¢ = 0, infinite horizontal wavelength, whence
she can write the solution in terms of Bessel functions. Secondly for a # 0.
This requires a detailed asymptotic analysis and is presented in (Pestov,
1998). Once the pressure perturbation is known she returns to equation
(5.98) and writes it in the form

ok’ ok’ op’ op’

o % :kga—’;+kga—z, (5.101)
where C, ka2, k3 are known. She solves equation (5.101) analytically (in terms
of the pressure function) by integrating along the characteristics ¢ = Ct+r.
Numerical results are presented in some detail and the saturation distance
is calculated. The work of (Pestov, 1998) is a beautiful analysis which
shows how a two layer situation may evolve from a vapour-liquid coexistent
layer in a porous medium. Mathematically, the analysis is really interesting.
However, she also relates this carefully to multi-layer structures observed
in geothermal reservoirs.

The influence of the choice of the Reynolds tensor on the derivation of
multiphasic incompressible fluid models is analysed carefully by (Bresch
et al., 2007).
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5.6.2 Foodstuffs, emulsions

There are many applications of multiphase flows in porous media. We
briefly mention some others in addition to those of section 5.6.1. (Zorrilla
and Rubiolo, 2005a) develop a model for immersion chilling and freezing of
foods. This model involves deriving global equations for continuity, linear
momentum, angular momentum, and energy, and continuity and energy
equations for each of the components involved in the freezing process of
the food product. These involve the solid food component, water and solute
(both in liquid phase), and ice. This is a complicated model and numerical
methods and solutions are reported. Further numerical solutions are given
by (Zorrilla and Rubiolo, 2005b).

(Dincov et al., 2004) considers a mathematical model for microwave heat-
ing of food. They present the relevant form of Maxwell’s equations which
govern the microwaves in the heating process. Relevant energy equations
are presented for a phase consisting of a solid and a liquid and for a gas
phase. They interestingly incorporate momentum transfer in the food by
employing a form of Darcy’s law for the liquid and one for the gas. The
model is again non-trivial and numerical solutions are presented from use
of a finite volume method.

(Nakanishi and Tanaka, 2007) describe some very interesting methods
for producing oxides. These are so called sol-gel processes. The changing
of the porous structure due to phase changes is clearly important in the
process. I am unaware of any mathematical model for this process, but it
is an area where such mathematical analysis may well help.

Transport of micro-emulsions in porous media is important in many mun-
dane areas. (Cortis and Ghezzehei, 2007) describe a model for emulsion
transport in a porous medium. Their model consists of an equation for the
colloid concentration in the bulk, c¢(x,t), and a coupled equation for the
colloid concentration, s, which is adsorbed or given up at a solid surface.
The equations of (Cortis and Ghezzehei, 2007) are

dc  pp Os Jc 0%c B
a‘F?a—F’U[AC—F%—O&w] —0,
Jds 0

a—ﬁka—kTS.

Here 6 is the porosity, v is the pore velocity, and the coefficients A, a, py, k¢
and k, are given by (Cortis and Ghezzehei, 2007). A solution method is
considered by (Cortis and Ghezzehei, 2007) and an example involving a
sand and a man-made emulsion is presented.
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5.7 Unsaturated porous medium

5.7.1 Model equations

Flows in unsaturated porous materials are harder to study than those in
saturated materials and consequently the literature is less. However, there
are some models for flow in unsaturated porous media, and due to many
applications this will undoubtedly be an area of much future research.

(Kapoor, 1996) used a conservation law model and developed a linearized
instability analysis for flow in an unsaturated porous material. We here
concentrate on reviewing work of (van Duijn et al., 2004) who investi-
gate stability in a linearized setting, but by Lyapunov function, or energy
stability, methods. Other pertinent references may be found in these papers.

The spatial domain of (van Duijn et al., 2004) is a domain in R?® where
Q= Q) x(0, H) with Q being a bounded region in R? with smooth bound-
ary 02 . The z—axis is measured downward, in the direction of gravity.
The basic model of (van Duijn et al., 2004) begins with a conservation law
for the volume fraction of water, 6, in the unsaturated porous medium.
They write,

a0

ot
where F; = 6v; is the volumetric flux of the fluid (water) and v; is the
velocity of the water. They employ alternative formulations in addition to
6 and so introduce the pressure head ¥ = (p,, —pg)/vg, where 7, g, p,, and
pg are density of water, gravity, pressure of water, pressure of the gaseous
phase in the unsaturated porous medium. They assume p, is constant. The
function ¥ is assumed a monotonically increasing function of 6. They also
introduce the potential ® by

L 0
<I>:/ kd\P:/ Ddf
—0o0 0

and give constitutive equations for F; as (they describe these as Darcy’s
law)

F; = —k(W)V\I/+k(5i37 F,=—-DVO+kd;z, F;,=-V®+kds, (5103)

—F;, (5.102)

where k denotes the hydraulic conductivity, and D = k d¥/d6.

(van Duijn et al., 2004) non-dimensionalize in terms of a saturation S =
(0—0,)/(00—0,), where 6 is the value of 0 at saturation and 6, is the irre-
ducible volumetric water content. Note that S(6,.) =0< .5 < S(6y) =1.In
terms of a Rayleigh number R = Hkq/Do(0g—0;), ko and Dy being the val-
ues of k and D at saturation, they show that (5.102) together with (5.103)
lead to one of the following non-dimensional, equivalent forms of (5.102),

oS(¥) oW
o~ WG =

[k(U)U; — RE(¥)d;3] o (5.104)
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or
oS

5; = [D()Ss = Rk(S)dis] ; (5.105)

or
os(e) 1 o2

ot D(®) ot

(van Duijn et al., 2004) give functional relationships for k, D, ® and ¥
for three classes of soils. These are the Broadbridge and White class, the

Gardner class, and that for a Burgers class of soils. That for a Burgers class
of soils has

= [®,; — Rk(®)dis] ;- (5.106)

1
k(S)= 8% D(S) =1, ¥(§) =1- 5, &(8) =5 (5.107)
The boundary conditions considered by (van Duijn et al., 2004) are that
gj:OODaQLX(O,1)7 S:STatz:O7 S:SBatZ:L

recalling z = 0 is the top of the domain, z = 1 the bottom. They show
that if £(®) is a Lipshitz continuous function of ® then a steady solution
Dy = Pp(z) exists for each value of R > 0. This solution corresponds to
downward flow if &7 > &g and upward flow if &7 < $pg.

5.7.2  Stability of flow

To study stability (van Duijn et al., 2004) let ¢ = ¢(x,t) be a perturbation
to ®g so that & = Py(2)+¢. The function ¢ is zero on the boundaries where
z = 0,1 and 9¢/0n; = 0 on 9 x (0,1). (van Duijn et al., 2004) then
linearize (5.106) to obtain the following perturbation equation satisfied by
?,

0 0
S'(® =A¢p— R— [K'(® . 5.108
(®o) 5, = Ad — R [%'(®0)] (5.108)
From this they are able to use an energy stability argument to show that
2o (=N 0
<
5 le0lP < -5 s <o
where || - || is the weighted L? norm given by

l6()]? = / S/ (®0)$2dV,

K, is a constant and A = —R(1 — 2)k’'(®()/2 < 1. They then show

ool < exp (21220 ooy, (5.109)

thereby showing that the steady solution ® is linearly exponentially stable.
This is an important result, because it is for the relatively untouched area
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of unsaturated porous flows. (van Duijn et al., 2004) interpret (5.109) in
terms of all three soil classes mentioned earlier.

Another interesting aspect of the work of (van Duijn et al., 2004) is that
by changing norms they are able to investigate classes of solution for which
the “energy” function eventually decays, but may exhibit growth before
eventually decaying. To do this they work with a perturbation saturation
s given by S = Sy + s and derive bounds for ||s(t)||> where || - || is now
the usual norm on L?(f2). Again, they derive sharp estimates and interpret
them in the light of the specific soil classes. In particular, they note that
for the Burgers class of soils there is no need to linearize. In that case, the
nonlinear perturbation equation for s is

s 0 0

5= As —2R E(Sos) - R&f .
When one multiplies this by s and integrates over ) the term (s,s%) = 0
and the linearized decay result they establish in general holds exactly in
the nonlinear case, for a Burgers soil.

(van Duijn et al., 2004) also establish a linear exponential decay result by
means of an energy method for a theory of unsaturated porous media which
incorporates memory effects in time. This theory is due to (Hassanizadeh
and Gray, 1990; Hassanizadeh and Gray, 1993). In terms of the saturation
S this equation is (cf. (5.105))

%‘f = [D()S], + T(k(S) a(;s;i> + R%k(S) =0.

5.7.83  Transient growth

In the context of Burgers soils (van Duijn et al., 2004) establish a very
interesting result. This concerns the situation where the steady solution is
unconditionally nonlinearly stable and the norms involving ¢ and s decay
monotonically in time. Instead they work with a perturbation 1 to the
pressure head, so that ¥ = W(z) + 9(x,t). They derive an exponential
bound for [|¢||, the L?(2) norm. However, they derive the equation for
and then write ¢ = (z,t) exp[i(mz 4+ ny)] and find ¢ (z,t) satisfies an
equation of form
2

O Tt (W) 2 AW = AW, (5.110)
where a is the wavenumber, A, A5 are functions of R and ¥y, and the
linear operator A is defined as shown.

(van Duijn et al., 2004) derive an energy balance of form

;c;lt/o w2dz=/0 (A(To)y(t))y(t) dz . (5.111)
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They consider the maximum problem

1
AT 0 0)d
roe = sup I A0 0) 2=
$(0)70 Jo ¥*(0)dz
They study the solution to this maximization problem and then from
(5.111) are able to deduce a region where E(t) = (1/2) fol ¥?(t)dz initially

grows, even though there is eventual decay. This is thus, another example
of transient growth, not dissimilar to that reported in section 5.4.3.

5.8 Parallel flows

5.8.1 Poiseuille flow

The problem of Poiseuille flow in a porous medium was addressed by (Nield,
2003). He correctly observes that this class of flows is likely to be very
important in high porosity materials. Indeed, in view of this, he advocates
using a Brinkman model to study Poiseuille flow in a porous material.

We re-investigate the (Nield, 2003) problem here. The basic equations
are

o Ov;
(%7
K

=0,

) ( ov; ov; ) dp -

) ) - Av: —
ot + Y7 3xj 81@,- + HaU:
where v;, P are velocity and pressure, p is the constant density, pu, ¢, K
are dynamic viscosity, porosity and permeability. These equations are non-
dimensionalized with a length scale L, velocity scale V, time scale L/V,
and a Reynolds number R = pV L/u. They may then be written

R((%i avi) _ dp ov;

Tt = 22 4 Av — M2, =0, 5.112
ot "Yioz,) T Tom TRV T MY B (5.112)

where v; is now a dimensionless velocity and M? = ¢L?/K. The porous
medium is saturated with fluid and contained in the infinite layer {(x,y) €
R?} x {z € (—1,1)}. The no-slip boundary conditions apply so that

v; =0 at z = %1, (5.113)
and a constant pressure gradient G = —9Jp/dx > 0 is applied in the
r—direction. This gives rise to the basic solution

G cosh M z
v= (U 0,0 h U=—(1—-———). 5.114
v =(U(2),0,0) where M2< coshM) ( )

When the Darcy term disappears this should reduce to the classical
Poiseuille solution for Navier-Stokes theory, namely U = (1 — 22)/2, which
one can recover from (5.114) in the limit M — 0. In fact for small M, U
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has the asymptotic form

1 5 22 24
Un~z(l—22 MQ(—— 7_7)
=2+ ut 1 T m;
2 4 6

29 z z z
M (—s+ 4 2= 2 )+ O(M°),
+ 720+48+48 720 +O(M7)
To investigate linearized instability of the basic solution (5.114) we follow
(Nield, 2003) and introduce perturbations w;(x, t), 7(x,t) so that v; = v; +
u;, p = p+ w and then u;, 7 is found to satisfy

(5.115)

R(ui,t + ujUi,j + Ujuiyj) = T, + A’U,Z — Mzui,

5.116
Uq,5 = 0. ( )

Again, we follow (Nield, 2003), study the two-dimensional instability prob-
lem and write u; = u;(2) exp [ia(x—ct)], 7 = 7(z) exp [ia(x—ct)]. Equation
(5.116); becomes

Rl—iacu; + 6;1U"w + Uiau;) = —7; + Au; — M?u;,

and then writing u = (u,w) we find the full system of equations (5.116)
reduces to
[£ —iaR(U — ¢)Ju = RU'w + iar,
[£ —iaR(U — ¢)]w = D, (5.117)
iau + Dw = 0,

where D = d/dz, and the operator L is
L=D?—a*— M. (5.118)

In fact, our equation (5.117)y differs from equation (17b) of (Nield, 2003)
in that he has D? — a? in his equivalent equation rather than L.

One now eliminates v and 7 from (5.117) to derive the fourth order
equation

(D? —a?)*w— M?*(D? - a*)w = iaR(U — ¢)(D?* — a*)w —iaRU"w, (5.119)

where z € (—1,1). This is our Orr-Sommerfeld equation for Poiseuille flow
in a Brinkman porous medium. It differs from the classical Orr-Sommerfeld
equation, cf. (Dongarra et al., 1996), p. 404, or see equation (5.57), only by
the term involving M?2. To obtain results on instability of Poiseuille flow in
a porous medium one must solve equation (5.119) numerically subject to
the boundary conditions

w= Dw =0, z=+1. (5.120)

The basic flow is given by (5.114), but in the case of small M one can
employ (5.115).

As (Nield, 2003) correctly observes, instability results for Poiseuille flow
in porous media, here given by solving (5.119), (5.120), will undoubtedly



236 5. Stability of Other Porous Flows

become important, especially due to the use of high porosity metallic foams
in industrial devices such as heat pipes. Eigenvalue bounds may be obtained
as (Joseph, 1976b), section 44, does for the classical Orr-Sommerfeld equa-
tion. Such bounds are still important, as (Puri, 2005) shows when deriving
estimates for Poiseuille flow of a dipolar fluid.

The area of Poiseuille, or more generally parallel, flows in a porous
medium is an area I believe will become increasingly important in future.
There are many ramifications to arise from variants of such flows in
Navier-Stokes theory, such as involving heating, (Choi et al., 2004),
temperature-dependent viscosity, (Akyildiz and Bellout, 2005), (Massoudi
and Phuoc, 2004), (Vaidya and Wulandana, 2006), (Webber, 2007),
slip boundary conditions, (Webber, 2006; Webber, 2007; Webber, 2008),
(Webber and Straughan, 2006), cylindrical geometry, (Kim et al., 2006),
ramp heating, (Kim et al., 2005), swirl and decelerating flows, (Kim and
Choi, 2004), rotating shear flow, (Yecko, 2004), surfactants, (Blyth et al.,
2006), (Blyth and Pozrikidis, 2004b), two layer flows, (Blyth and Pozrikidis,
2004a), channel entrance flow, (Hifdi et al., 2004a; Hifdi et al., 2004b),
and granular materials (Massoudi and Phuoc, 2007), to mention some. Of
course, given the interest of numerical methods to solve the classical Orr-
Sommerfeld equation it will be interesting to see their application to system
(5.119), (5.120). Many of the accurate schemes are studied in the works of
(Orszag, 1971), (Dongarra et al., 1996), (Straughan and Walker, 1996b),
(Ivansson, 2003), (Theofilis, 2003), (Mehta, 2004), (Theofilis et al., 2004),
(Hirata et al., 2006), (Elbarbary, 2007), and (Valerio et al., 2007), where
many other references may be found, see also chapter 9 of this book.

5.8.2  Flow in a permeable conduit

The problem of Poiseuille flow is an important one in porous media, but
it is also important in underground flow. An aquifer is typically a layer of
water bearing permeable rock, sand or gravel capable of providing signif-
icant amounts of water. An aquitard, on the other hand, is a bed of very
low permeability, possibly a water saturated sediment or rock whose perme-
ability is so low that it cannot transmit any useful amount of water. When
an aquifer occurs naturally in an underground aquitard it may represent a
means of transport for any contaminant present. The process of diffusion
of the contaminant out of the aquifer and into the surrounding aquitard
(or the reverse) is, therefore, important. The conduit(s) of the aquifer may
have the shape of a plane layer, but may also be approximated by a cylinder
with a circular or other shaped cross section. A recent paper of (Harrington
et al., 2007) highlights flow in an underground conduit and explains how
such flow is important in connection with contaminant transport. They
develop a model for flow in a conduit which consists of a cylinder with
cross sectional geometry €2, the perimeter I' carrying a solute. The axis of
the cylinder is assumed to be the x—axis. Inside the conduit is a solute of
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concentration C.(z,t) where the solute is assumed well mixed so that y and
z variations may be ignored. The concentration of solute on the boundary,
C(z,y, 2,t), arises from contaminant in the matrix outside the conduit.
The y and z dependences are recast into r, 0 coordinates, or other coordi-
nates, depending on the shape of Q. The equations of (Harrington et al.,
2007) are

R. 9C.  0?°C. v 0C. AR, OmDm 0Chm,

= Cc
D. ot 022 D.oxr D, V4D Je om

in the conduit, and

ds

R,, 0C, AR,

— —— =AC, — —C)py

D, Ot D,,
in the matrix, where A is the Laplacian in terms of y, z coordinates. The
conduit is of (semi) infinite length and the initial and boundary conditions

are

C.(z,0) =0, Cm(z,9,2,0) =0,
C.(0,t) =Cp, lim C.(z,t) =0, lim C,(z,r6,t)=0,

with
C=0C, on TI.

The coefficients R¢, D¢, A, ¢y D, e, Riy are defined by (Harrington et al.,
2007), Q4 is the area of the domain Q, and the coefficient v is the flow
speed which is assumed known. (Harrington et al., 2007) show how to solve
the system above when () is a circle, an ellipse, and an infinite channel
given by parallel lines y = +b, z € R. They compare their simulations with
a practical study site in Saskatchewan in Canada. This analysis is very
interesting and investigates in detail the chloride distribution.

It would be an interesting mathematical analysis to study the spatial
behaviour (in z) of a solution to this model for an arbitrary geometry €.

Contaminant transport, especially that associated with radioactive
waste, is a very important subject. (Giacobbo and Patelli, 2007) present
an interesting approach to this subject which involves a stochastic model
coupled to a Darcy - Richards formulation for an unsaturated porous
medium.
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Fluid - Porous Interface Problems

6.1 Models for thermal convection

The object of this chapter is to study flow in a fluid which is in contact with
a porous medium. We suppose the fluid also saturates the porous medium.
The topic in question is of immense importance due to many mundane
applications. For example, flow in underground channels or streambeds
where contaminant or solute may be transported in stream water, see
e.g. (Ewing et al., 1994), (El-Habel et al., 2002), (Boano et al., 2007).
Another mundane example concerns production of composite materials
where fibrous layers are infused with resin and the composite is produced
by heat and pressure in an autoclave, see e.g. (Blest et al., 1999). The
increasing use of composite materials in automobile and aeroplane pro-
duction certainly justifies further investigation of flow and convection of a
fluid sandwiched between porous layers. A further example which has con-
sequences for everyone is melt water formation above and below ice sheets
and ice shelves in the Arctic and Antarctic, and the possible increased
melting due to thermal convection, see e.g. (Bogorodskii and Nagurnyi,
2000), (Carr, 2003a; Carr, 2003b). The last topic is discussed further in
section 6.4.

While there are numerous applications for a theory of convection / flow
in a fluid next to a fluid saturated porous material, there are also many
theories to attempt to describe this scenario and this is a very active
area of current research, see e.g. (Chandesris and Jamet, 2006), (Chang,
2004; Chang, 2005; Chang, 2006), (Chang et al., 2006), (Das et al., 2002),

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_6, (© Springer Science+Business Media, LLC 2008
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(Discacciati et al., 2002), (Goharzadeh et al., 2005), (Govender, 2006a),
(Hill and Straughan, 2008), (Hirata et al., 2006), (Hirata et al., 2007),
(Hoppe et al., 2007), (Layton et al., 2003), (Le Bars and Worster, 2006),
(Miglio et al., 2003), (Riviere, 2005), and the references therein. It is not the
goal of this book to review all of the models, nor is it the goal to attempt
to assess which model may be preferable for a particular task. We review
some of the key models and present some new numerical findings for mod-
els which we have found particularly tractable and which may be widely
applicable to engineering type problems. Several new results are presented
throughout this chapter, for example, section 6.2 presents new numerical
results for surface tension driven convection in a fluid overlying a porous
layer, while section 6.3 is new and investigates the convection problem by
modelling the various coefficients which arise as functions of the porosity.

6.1.1 FExtended Navier-Stokes model

This is a model which employs the Navier-Stokes equations in the fluid
and adds in a Darcy term to model flow in the porous medium, cf. (Ewing
et al., 1994). These writers observe that one way to couple liquid flow and
such flow in a porous medium is to employ appropriate boundary condi-
tions at the fluid - porous medium interface. However, another approach,
favoured by (Ewing et al., 1994) is to extend the Navier-Stokes equations
and introduce a Darcy term. As (Ewing et al., 1994) write, this approach
has been mainly employed in the area of numerical simulation of convec-
tion/diffusion of alloys involving melting and solidification. (Ewing et al.,
1994) in particular, study the problem of flow over a step where the region
after the step consists of a fluid overlying a porous medium, as shown in
figure 6.1.

— fluid
inflow —
— Qf d outflow
l —_—
o o
dm,
porous medium l

Figure 6.1. L - shaped flow domain
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(Ewing et al., 1994) treat an incompressible fluid containing a contam-
inant flowing in from the left, passing over a step and then flowing in a
channel where the fluid overlies a porous medium of depth d,,, as shown in
figure 6.1. Their model employs the computational domain Q¢ U €2,,, the
L-shaped region in figure 6.1 shown in darker outline. Their equations are
the steady, two-dimensional Navier-Stokes equations coupled with a Darcy
term, coupled to equations for contaminant transport, namely,

ou ou 10p v

00 o v

ox 0 poy k (6.1)
ou @_0 ’
oxr oy

Oc Oc Oc 0 Oc

% 4 p(u2 02 = 2 () 22,

ot +f(“ax ”ay) 8ma( ) 5
where o sums from 1 to 2. The spatial domain for equations (6.1) is £ =
Qr UQ,,, and the functions k and f are such that

b — 00, XGQf, f= 1, XEQf,
e X E€Qm, 4 x€Qn,

where £, represents a Darcy flow term and ¢ is the porosity in the porous
region €2,,. Many numerical solutions of this problem for appropriate
boundary conditions are given by (Ewing et al., 1994), the computations
being performed by a “fictitious regions” method.

6.1.2  Nield (Darcy) model

In this section we examine the problem where a fluid overlies a layer of
porous material saturated by the same fluid. The layer is such that the
temperature of its upper surface is fixed at Ty, say, while the temperature
of the lower surface is likewise fixed at a higher temperature Ty,. If the
temperature gradient is large enough thermal convection will arise. This is
an important problem which has led to much understanding of flow of a
fluid adjacent to a porous medium. Two fundamental papers which have
both had a major impact on many subsequent workers in this area are
those of (Beavers and Joseph, 1967) and (Nield, 1977). That of (Beavers
and Joseph, 1967) presents a boundary condition which is applicable at
the fluid - porous medium boundary. The Beavers - Joseph condition is
analysed in section 2.10 and spatial decay is discussed in section 3.5. We
shall employ the notation of (Straughan, 2001c; Straughan, 2002a), which
is a generalization of that of (Chen and Chen, 1988).

Suppose the fluid occupies the layer z € (0,d) while the porous medium
fills the layer 2 € (—d,,,0), ¥ and y occupying the whole of R% The
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fundamental boundary condition proposed by (Beavers and Joseph, 1967)
in this context is

ouf «
5 = g ), B=12 2=0 (6.2)

Here u” are the = and y components of fluid velocity, uf’n are the equivalent
velocity components in the porous medium, « is a constant depending on
the porous medium, and K is the permeability. This is a boundary condition
which has been employed with a lot of success. (Straughan, 2002a) analyses
the above condition and the (properly invariant) extension due to (Jones,
1973) in some detail. His numerical findings indicate that for a good many
problems little difference is observed whether one uses the Beavers - Joseph
or the Jones condition. This finding is also noted numerically by (McKay
and Straughan, 1993) and by (Chang et al., 2006).

The fundamental model for thermal convection in a fluid overlying a
porous medium was developed by (Nield, 1977). He employs the Beavers -
Joseph boundary condition (6.2). The Nield model is investigated in some
detail by (Chen and Chen, 1988). The work of these writers is also predom-
inant in this field in that they discovered the linear instability curves for
the onset of thermal convection may be bi-modal. This means that they
possess two local minima. Introduce the parameter d by

qe d _ depth of fluid layer . (6.3)
dm  depth of porous layer

(Chen and Chen, 1988) discovered that for a porous medium comprised of
small glass beads, when d < 0.13 the instability is initiated in the porous
medium, whereas for d larger than this the instability will commence in
the fluid. The bi-modal character of the two layer problem has since been
verified by many writers.

With the notation of this section the Nield model employs the Navier-
Stokes equations in Q; = R? x {z € (0,d)} x {t > 0}, and the Darcy
equations for thermal convection in a porous medium €2, = R? x {z €
(—dm,0)} x {t > 0}. Thus, in Qf

ou; ou; - 1 Op

ot Yoz, = py 0mn
8ui

= 04
o, (6.4

or  aT ky

— 4 u— =
ot ox;  (pocp)s

+ vAu; + agTk;,
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whereas in €,,

1 oul™ 1op™ v .. _
v v
Qb ot £o 31‘2 Kul +Oég
oul

=0 6.5
=, (65)
(pocp) W‘F(Pocp)f“i B = k" ATy,

In these equations u;,p, T, u",p™, T, denote velocity, pressure and tem-
perature in the fluid, and velocity, pressure and temperature in the porous
medium, respectively. The coeflicients po, v, &, g,ky, c, are density, kine-
matic viscosity, thermal expansion coefficient, gravity, thermal conductivity
and specific heat at constant pressure. Throughout, we employ subscript
or superscript f or m to denote a fluid or porous quantity, ¢ is the poros-
ity, and a % denotes a weighted porous medium value. For example, if X
denotes k or pgcp, then

X* = ¢Xs+(1—¢)Xpm. (6.6)

The (Nield, 1977) model has enjoyed huge success, especially in connection
with linearized instability theory, and we return to specific details of such
calculations in section 6.2.

The term ¢~ 10u"/0t in equation (6.5); has mostly been neglected
throughout this book. This is an inertia term (acceleration) which for many
flows in porous media is believed to be negligible. The effect of the inertia
term is explicitly investigated by (Khadrawi and Al-Nimr, 2005).

6.1.3 Forchheimer model

If the flow velocity is not very small then it may be argued that one will
need to modify the Darcy model and replace it with a one of Forchheimer,
Brinkman, or Brinkman-Forchheimer type. (Chen, 1990) does exactly this
in his linearized instability analysis of the equivalent problem of section
6.1.2, although he also allows for a vertical throughflow throughout the
layer. Thus, the (Chen, 1990) model still utilizes equations (6.4), and
equations (6.5)2 and (6.5)3. However, he replaces equation (6.5); by the
equation
10u™ B 1 op™ v

where B is a Forchheimer coefficient.

Since (Chen, 1990) studies the effect of throughflow on convection his
basic state is one in which u = (0,0, W), W constant, and this creates a
steady temperature profile which is not linear in z. The effect of through-
flow is felt in the linearized perturbation equations and, in particular, the
Forchheimer term does not disappear. Additionally, (Chen, 1990) uses a




244 6. Fluid - Porous Interface Problems

Beavers - Joseph boundary condition. However, one has to be careful,
because his boundary conditions also contain the Forchheimer effect. The
paper of (Chen, 1990) contains many numerical results.

6.1.4 Brinkman model

The possibility of considering a Brinkman equation to model the flow in a
porous medium, rather than the Darcy equation (6.5); was considered by
(Nield, 1983). He explains that care must be taken with such an approach.
In (Nield, 1991b) he also analyses the limitations which may occur if one
replaces (6.5); by a Brinkman-Forchheimer equation. A detailed linear
instability analysis of the thermal convection problem for the two-layer
situation of section 6.1.2 is given by (Hirata et al., 2007). These writers
essentially employ equations (6.4) and (6.5), however, they replace (6.5);
by a Brinkman equation of form

1ou™ 1 0p™ v .,
in which pe ¢ is an effective viscosity. Because of the presence of the higher
derivative term (pesr/po)Aul* they are able to dispense with the Beavers-
Joseph boundary condition and instead employ continuity conditions at
the interface. The paper of (Hirata et al., 2007) provides many numerical
calculations.

It is worth pointing out that (Chen and Chen, 1992) performed a numer-
ical simulation of thermal convection in a two layer fluid / porous system
like that of section 6.1.2. They employed equations (6.4) and (6.5), but
replaced (6.5); by a Brinkman-Forchheimer equation of form

10u™ B 1 op™ v v

oo TR s TR T

Again, the presence of the Au[* terms allows then to employ continuity
conditions at the porous medium - fluid interface. (Chen and Chen, 1992)
expand the horizontal components of their solution in a Fourier series and
use an implicit finite difference scheme to compute the solution, for the
nonlinear problem. Many numerical results are presented by (Chen and
Chen, 1992) and generally the agreement with the linearized instability
results of (Chen and Chen, 1988) is very good.

+

Hets Aul + agT ki, (6.8)
0

Aul + agTink;,.  (6.9)

6.1.5 Nonlinear equation of state

(Carr and Straughan, 2003) analyse the problem of thermal convection in
a fluid overlying a porous layer. They adopt the model of section 6.1.2
but, they change the linear equation of state adopted there, namely p =
po[l — a(T —Tp)] to one appropriate to a layer of water in the temperature
range 0°C — 14°C, i.e. where the water exhibits a maximum density effect.
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Their equation of state in both the fluid and porous medium layers has
form

p=po[l—a(T —4)?. (6.10)

The model of (Carr and Straughan, 2003) is addressed to study convection
where the porous medium represents a thawed layer of ground which over-
lies permafrost, the thawed porous layer being overlain by a layer of water.
This thus models the scenario of patterned ground formation as found near
the edges of shallow alpine lakes, cf. (McKay and Straughan, 1993) and the
references therein.

The equations of (Carr and Straughan, 2003) are essentially (6.4) and
(6.5) but with the quadratic density - temperature relationship (6.10). The
equations of (Carr and Straughan, 2003) are, in the fluid,

ou; Ou; B 1 9p

ot + u, oz, = % oz, + vAu; — 8agTk; + agT?k;,
3ui

=0 6.11
=, (6.11)

87T+u'5‘T kg
ot 0w (pocp)

and in the porous layer

1 op™ v ~ —
= e T T Tkt Tk
oum
81;' o, (6.12)
T, m 0T m
« Odm i =k*AT,,.
(pon) ot + (pocp)fuz o1, k m

The seemingly innocuous change from the model (6.4), (6.5) to the model
when (6.11), (6.12) are employed leads to a major difference in instability
results. (Carr and Straughan, 2003) show that the presence of the porous
medium leads to penetrative convection for much lower surface tempera-
tures (at z = d) than that found for penetrative convection in either a
single fluid layer, or a single layer of porous material saturated with water.
Indeed, as the surface temperature at z = d is increased a multi-cellular
structure develops at the onset of convection. The fluid - porous medium
two layer problem leads to a complicated cell structure. For example, with
the lower boundary, z = —d,, kept at 0°C, upper surface (z = d) temper-
atures of 13°C and 13.2°C lead to very different cellular structures. The
former has 21 thin cells in the vertical direction in the fluid whereas the lat-
ter has one wider cell within the porous medium with 15 cells of equivalent
width in the fluid. Thus, the bi-modal nature of the (Chen and Chen, 1988)
analysis is still found, but the porous medium influences the penetrative
convection markedly.



246 6. Fluid - Porous Interface Problems

(Carr, 2003a; Carr, 2004) also analyses penetrative convection in a fluid
overlying a porous layer by employing an internal heat source model rather
than a nonlinear equation of state. The model consists of equations (6.4),
(6.5) but the energy equations (6.4)s, (6.5)3 are replaced by

oT n oT ky

= oy —

ot~ "oz (pocy)s

(pocp)* 0T, m@Tm _ k*

(pocp)y Ot " xi (pocp)y
where @, Q™ are appropriate heat sources or sinks. This is a very interest-

ing study which can have multiple stably / unstably stratified layers not
dissimilar to those of section 4.5.

AT + 20,

ATy +2Q™,

6.1.6 Reacting layers

(McKay, 1998) considers the instability problem of section 6.1.2 but he
allows heat generation due to chemical reactions in the fluid or porous
layers. His equations are (6.4) and (6.5) but with heat source terms which
depend on temperature. In fact, he replaces equations (6.4)3 and (6.5)3 by
or oT k¢
— tu— = AT+ Q ex (
ot 0x;  (pocp)s @ exp

(pocp)™ 0T, mOLm k*

(ocr); Ot " Bei  (pocy)s Almt+0Q exp(
The coefficients E, R are positive constants, E being the activation energy
and R the universal gas constant. (McKay, 1998) relates such porous / fluid
reaction situations to practical problems involving removing heat from a
nuclear reactor by flooding the core with coolant, or removing heat from
radioactive waste products, or delaying the thermal explosion of coal piles
or waste dumps. (McKay, 1998) performs a linearized instability analysis of
his model and employs a Chebyshev collocation technique in the numerical
analysis of the resulting eigenvalue problem.

)

i)

6.2 Surface tension

6.2.1 Basic solution

As stated in section 6.1.2, the basic model for thermal convection in a two
layer fluid - porous system was given by (Nield, 1977). In fact, (Nield, 1977)
presented an asymptotic solution for small wavenumber for prescribed heat
flux boundary conditions. We here study the (Nield, 1977) model but when
the upper surface is free and surface tension effects are taken into account.
This model was analysed by (Straughan, 2001c).
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The basic equations are (6.4) and (6.5). To make the problem deter-
minate we need boundary conditions. These consist of conditions on the
velocity and temperature on the upper (fluid) surface, together with a suit-
able condition there describing the stress state at that boundary. We also
assume there is no flow through the lower boundary and the temperature
is assigned there. At the fluid - porous medium interface we assume conti-
nuity of normal velocity, continuity of temperature, continuity of heat flux,
the Beavers-Joseph condition (6.2) and continuity of normal stress. These
conditions are those of (Nield, 1977) and of (Chen and Chen, 1988).

We suppose the boundaries z = d,z = —d,,, are held at fixed constant
temperatures, Ty, Tr, with T, > Ty. The basic steady state solution is
then one for which w; = 0,u[* = 0 and T = T'(2), T}, = T),(2). We find
this as in (Nield, 1977) and (Chen and Chen, 1988), to be

u; = 0, ﬂzn:O’

_ z

TzTo—(To—TU)gv 0<z<d, (6.13)
T =To— (T =To) —— —dm <2 <0

In these expressions Tj is the temperature at the interface. This is found
as in (Nield, 1977), (Chen and Chen, 1988) by requiring continuity of
temperature and heat flux at the interface,
dT L Al
f dz =k dz at z = 0,

and then

E*dTr + kydnTy
Ty =

k*d + ksdm,

The steady pressures p and p™ may be found from (6.4) and (6.5).

At the fluid surface z = d (Straughan, 2001c¢) adopts a radiation type
boundary condition in the steady state,

T _
o1 C(li—z + 0T = ¢, at z=d. (6.14)

The coefficients d; and d2 depend on the ambient conditions and in bright
sunshine §; will be large because heating is mainly by radiation, but in
cloudy or foggy conditions §, is likely to be dominant. The variable c¢ is
known. (Straughan, 2001c) shows that if one writes d1,d2 in terms of a
constant L, 61 =1/(1+ L), b2 = L/(1 4+ L), then (6.13) is consistent with
(6.14) provided Ty = [cd(1+L)+To]/(1+ Ld). He then shows that in terms
of a perturbation (u;, 0, ) to the basic solution (u;, T, p) and (ul™, Oy, Tm)
to (@™, Ty, Pm) the boundary condition (6.14) leads to a condition on the
perturbation temperature field at the fluid surface, of form

%—FLO:O, on z =d.
0z
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The boundary conditions on the velocity in the steady state are zero
flow at the lower boundary, so that w,, = 0 at z = —d,,, where w,, = u3".
At the interface z = 0, u.n is continuous, where n = (0,0, 1). The surface
tension condition involving u; at z = d is given below.

6.2.2 Perturbation equations

Let now (u;, 0, 7), (ul*,0™,7™) be perturbations to the steady solution
(6.13). Hence, we put

Ui = Ui + Ui, T=T+0, p=p+m,

u;n :,ﬁ;n_’_u;n’ T :Tm+9ma Pm = Pm + Tm,
in equations (6.4), (6.5) and derive linearized equations for u,, 0, m, ul",
0., and m,,. (Straughan, 2001c) observes that this procedure is formally
the same as that of (Chen and Chen, 1988). However, (Chen and Chen,
1988) ignore time derivative terms when deriving the boundary conditions
and we argue that a priori one cannot do this. Because, it is known that
surface tension driven convection in a fluid with no porous medium below
may lead to convective motion commencing by oscillatory convection.

One introduces a time dependence of form

u; = ui(x) e, 0=0(x)e’, 7=m(x)e’",

ul = ul(x) ", Oy = O (x) 7™, T = (%) €7

3 7

and then the linearized perturbation equations which one obtains from (6.4)
are

PoOU; = — On + pAu; + poagk;0,
81‘2‘
3ui
o =0 (6.15)
To — 1
o0 = (L) w+ il
d (pocp) s

Similarly, from (6.5) one shows that

on™
p?g) O'mu;n = = oz, - E U:n + pO@gkiema
ou™
=0 .
Bz, , (6.16)
T, — T¢ k*
Ombm = ( L 0y (Pocp)s Wy, + ——— AD,, .

dm (pocp)* " (Pocp)*

In the above equations w = w3, w,, = uj’, and p = vpy is the dynamic

viscosity.
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(Straughan, 2001c) employs the non-dimensionalization of (Chen and
Chen, 1988) and so we now put

w=W(z) f(z,y), 0=0(z)f(z,y),
Wy, = Wi (2) f(2,9),  Om = Om(2) f(z,9),
where f is the horizontal planform, such that A*f = —a?f, in the fluid,
A* fr, = —a2, fm in the porous medium, A* = 92 /922 + 92 /9y? being the
horizontal Laplacian. From equations (6.15) we show W and © satisfy
D? — a®)®W — a®Ra® = — (D? — a®)W,
( ) Pr ( ) (6.17)
(D? —a*)© — W =00,

where z € (0,1) and D = d/dz, while a similar reduction from (6.16) leads
to

(D?* — a?) )W, + a2, Ra,n O, = —0yy ——— (D? — a2 )W,,,

(6.18)
(D2 - a,zn)@m — Wi = 0mGmOm,

where z,, € (—1,0) and D = d/dz,,. The Rayleigh number and porous
Rayleigh numbers, Ra and Ra,, are defined by
(5€T)2

, Ra,, = Ra ———, (6.19)
4

_ gapo(Ty — To)d*(pocy) ¢
1k g
Pr, Pr,, are the Prandtl and porous Prandtl numbers, § is the Darcy num-
ber, 6 = Vk/dy, and G,, = (pocp)*/(pocp) s, €r = Ar/Am, where the
fluid and porous medium thermal diffusivities are defined in terms of the
thermal conductivities by Ay = k¢/(pocp) s, Am = k*/(pocp)*.
We observe that o and o, are not independent, in fact
622
Om = — 0. (6.20)
er

Ra

In this non-dimensionalization the Rayleigh numbers Ra and Ra,, are neg-
ative and equations (6.17), (6.18) combine to yield a 10th order eigenvalue
problem for the eigenvalue o.

6.2.3 Perturbation boundary conditions

There are two boundary conditions on the bottom of the non-dimensional
porous layer, corresponding to no outflow and fixed temperature, and so

Wy =6,=0 z=-1 (6.21)
Zero flow out of the upper surface and implementation of (6.14) lead to

W=0 DO+LO=0, z=1. (6.22)
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Continuity of normal velocity, temperature, and heat flux at the interface
lead to

W =dW,,, d©=e0,,, DO =eD,0,, z=0, (6.23)

where D), = d/dz,.

(Straughan, 2001c) shows that if the surface tension is a linear function
of temperature, o = g [1 —’y(T—TO)], 00,7 constants, then the appropriate
boundary condition in terms of W and 6 is

D?*W = MaA*f, onz=1, (6.24)
where Ma is the Marangoni number defined by
_ 90Ty — To)d

Art

In the two layer porous - fluid problem studied here, Ma < 0.

There are two further conditions to determine on the interface. The first
arises by differentiating the Beavers-Joseph conditions (6.2) with respect
to « and then with respect to y. One may then find, (Straughan, 2001c¢)

Ma (6.25)

ad ad?
The last boundary condition we need arises from continuity of normal stress
at the interface. Thus, if ¢!, and t} are the stress vectors in the porous and

fluid media, we need

nitfn = nitj», on z = 0.
For a Darcy porous medium the stress is effectively a pressure, so n;tf, =
—7™dizn; on z = 0, whereas for a Navier-Stokes fluid n;t} = — (i3 —
2ud;z)n; , at z = 0. Thus continuity of normal stress yields
ow
" =1 —2u — on z =0, 6.27
et (6.27)

cf. (Nield, 1977), equation (31). (There is confusion in the literature over
this boundary condition. It appears at first sight as though the pressure is
discontinuous. However, we interpret the pressure 7™ in the porous medium
as a pressure averaged over the whole of a representative volume Q not just
over the pore part occupied by the fluid, Q2. The notation of Q and Qy is
as in section 1.6.1. With this interpretation equation (6.27) makes sense.)
By differentiation with respect to %, o = 1,2 one then shows from this,
(Straughan, 2001c),

, (6.28)
:P—aDW—D3W—3A*DW, on z = 0.
"
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An instability analysis for the (Nield, 1977) model taking into account sur-
face tension then reduces to solving the eigenvalue problem comprising of
equations (6.17), (6.18) together with the ten boundary conditions, (6.21),
(6.22), (6.23), (6.24), (6.26) and (6.28).

Further work on the surface tension driven convection problem in the
superposed porous - fluid case may be found in (Shivakumara et al., 2006),
while (Rudraiah et al., 2007) also consider the effect of an electric field on
the onset of surface tension driven convection in a Brinkman porous - fluid
case, see also (Chamkha et al., 2006).

6.2.4 Numerical results

The numerical technique for solving the eigenvalue problem of the last
section is discussed in section 9.2.3. (Straughan, 2001c) presents sev-
eral numerical results. However, in this section we present new numerical
findings not given anywhere else.

In the numerical calculations we fix Pr = 6,G,, = 10,ep = 0.7,¢ =
0.3, =0.1,0 = 0.002 and L = 10. Figure 6.2 demonstrates how the critical
Rayleigh number varies as the depth ratio d is varied. ‘The Marangoni
number is fixed as Ma = —100. Note that the curve for d = d/d,, = 0.06
has the minimum of —Ra,, on the left hand branch. This indicates that
instability is initiated and dominated by the porous part of the layer. The
—Ra,, local minimum on the d = 0.06 curve occurs much higher than the
left hand one. The right hand minimum is associated with the fluid part of
the layer. Table 6.1 verifies these findings and the value of —Ra,, = 21.55 is
clearly much lower than that of —Ra,,, = 95.84. When d = 0.08 the porous
layer still dominates with —Ra,, = 19.94. The right hand branch has a
value of —Ra,, = 32.51, much higher than the d = 0.06 curve. However,
the porous layer is still dominant in the convection process. As d increases
from 0.08 to 0.10 the minimum of — Ra,,, switches from the left hand part
of the curve to a value —Ra,, = 13.95 on the right. This indicates that the

0
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Figure 6.2. Critical porous Rayleigh number versus wavenumber. Pr = 6,

Gn = 10, er = 0.7, ¢ = 0.3, Ma = —100, a = 0.1, § = 0.002, L = 10, the
depth ratio d = d/d., values are shown on the figure
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Table 6.1. MinimuAm —Ra,, values for varying d. The absolute minimum —Ram
value for a given d is shown in bold

d A Ranm, A Ram
0.06 2.2 —21.55 33.4 -95.84
0.08 2.2 —-19.94 26.0 -32.51
0.10 2.2 -18.37 21.2 —13.95
0.12 2.2 -16.57 18.0 —6.97

deeper fluid layer is now controlling the physics of the onset of convection.
When d increases to 0.12 this effect is amplified.

In figure 6.3 the chosen values are again Pr = 6,G,, = 10,ep =
0.7,¢ = 0.3,a = 0.1,§ = 0.002,L = 10. Now, the depth ratio d is fixed
at 0.08. The Marangoni number is now varied from 0 to -400. For val-
ues of Ma = 0,—100,—200, the minimum of —Ra,, is on the left hand
branch of the curve, as verified by the values in table 6.2. However, as
the surface tension effect is increased and —Ma increases to 300 the mini-
mum of —Ra,, switches to the right hand branch, with a critical value of
—Ra,, = 16.82. This shows that the surface tension and fluid layer now
dominate the instability process. When Ma = —400 this effect is increased.

-104 Ma=-400t

-30 Ma=0.0 |
401

-60
0.0 5.0 10.0 150 200 250 300
am

Figure 6.3. Critical porous Rayleigh number vs. wavenumber. Pr = 6, Gm = 10,
er = 0.7, = 0.3, d = 0.08, « = 0.1, § = 0.002, L = 10, curves for Marangoni
numbers 0, —100, —200, —300, —400

Table 6.2. Minimum — Ra,, values for varying Ma. The absolute minimum — Ra,
value for a given Marangoni number is shown in bold

Ma am Ram Am Ram
0.0 2.2 -19.91 26.2 —28.92
—100 2.2 —19.88 26.4 —25.13
-200 2.2 —19.85 26.8 -21.10
-300 2.2 -19.81 27.2 —16.82

-400 2.2 —19.78 28.0 —12.24
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6.3 Porosity effects

6.3.1 Porosity variation

(Straughan, 2002a) studied the way the solution to the fluid - porous
layer problem governed by equations (6.4), (6.5), varies as one changes the
parameters of the system. In particular, using representative values, the
variation of the Beavers-Joseph parameter o was investigated as were the
variations in 9, €7, G, and values of the porosity of 0.3 and 0.5 were anal-
ysed. He also studied how the solution changes when the Beavers-Joseph
boundary condition is replaced by the (Jones, 1973) one. The instability
problem is like that of the last section, with the upper surface being fixed
or free, but in the latter case surface tension effects are not present. In this
section we shall analyse the problem studied by (Straughan, 2002a) further
and concentrate on how the solution changes as the porosity, ¢, is var-
ied. The procedure is, however, different from that of (Straughan, 2002a).
The point is that we treat §, ep and G, as functions of ¢. We vary ¢ and
then 6, ep, Gy, likewise vary. The critical Rayleigh number is calculated for
various values of ¢.

For clarity, we collect the appropriate equations together now. The
equations governing the instability are (6.17) and (6.18), so that

g

D? — a®>)®>W — a®?Ra® = — (D* — ®>)W,
( ) Pr ( ) (6.29)
(D2 - az)@ — W =00,
(D2 —CL2 )Wm+a2 Ra,©n, _(TmL(l)2 _a2 )Wm?
m m GPT, m (6.30)

(D2 - agn)@m — Wi = 0mGm®m,

where z € (0,1) for (6.29) while z € (—1,0) for (6.30). The boundary
conditions are

Wn=0, ©,=0  z=-1, (6.31)
W =0, ©=0, and either DW =0 or D*W =0, z=1, (6.32)
W =dW,,, d©=e0,, DO =erD,0,, z=0, (6.33)
) d E
D*W — as DW + a— D,W,, =0, z=0, (6.34)
d* d*
m O'mDme + 57 Dme
= Pi DW — D3W — 3A*DW, 2 =0. (6.35)
.

Conditions (6.32) correspond to prescribed temperature on the upper sur-
face which may be fixed or free, but we are not considering the surface
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tension effect. The following relations are also needed,

2 72
Ra,, = Ra (6;) . Om = & o, a=day, Prn,=erPr. (6.36)
€T

We also need values for er, G,,,d and «. In this section we treat er,G,,
and ¢ as functions of the porosity ¢, a procedure entirely different to that
of (Straughan, 2002a). The Beavers - Joseph parameter « is varied in the
range found by (Beavers and Joseph, 1967), namely « varies from 0.1 to
4. (Straughan, 2002a) concludes that this parameter has a wide variation
and further experiments calculating values for « for different porous media
and saturating fluids are certainly needed. We use the facts that G,, =
(Pocp)*/(Pocp) £+ €1 = Nf /Ay Am = k*/(pocp)*, and § = VK /d,,, to write
these as functions of ¢. The G,,, er relations follow from the definition
of the starred quantities as in (6.6). To determine § we note that (Chen,
1990), equation (8), writes that when the porous medium is composed of
glass spheres the permeability may be expressed as
k- % ¢
172.8 (1 — ¢)2”’

where dg is the diameter of the spheres forming the porous medium. Thus,
we employ a porous layer 3cm thick as in (Chen and Chen, 1988; Chen
and Chen, 1992), (Chen, 1990) and take 3mm diameter spheres, again
consistent with (Chen and Chen, 1988). (Of course, this fixes the porosity
in an experiment, but we here allow it to vary.) This leads to

(6.37)

_ @
K =521 x10"% ————— | 6.38
o (639
and to the relation for 6,
/I ¢3/2
§=-—=0.76073 x 1072 : 6.39

Observe that if ¢ = 0.3, then § = 0.00178 which is consistent with (Chen
and Chen, 1988), (Chen, 1990), (Straughan, 2001c; Straughan, 2002a).
The er, G,, equations may be written,

. (POCp)m B (POCp)m
Cm = (pocyp) " [1 (POCp)f] ¢ (6.40)

Gm
a km/kf + (1 - km/kf)éb .
In our computations we use values from (Lide, 1991) for po, ¢, k appropri-

ate to the working fluid being water with the porous medium composed of
glass beads. Thus, we use

pr=0.99970 g em ™3, ¢/ =4.1921 J/g°K, Ky = 0.58 W/m°K,
pm=26gcm " =1.026J/g°K, ky =1.0886 W/m°K.

€T (6.41)
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Employing these values we are led to the relations

G = 0.6365 — 0.36350,
~0.6365 — 0.3635¢ (6.42)
~ 1.8769 + 0.8769¢

€T

In the computations we prescribe d and assume Pr = 6 which is a value
appropriate for water. The Pr,, value then follows from (6.36). Thus, we
vary ¢ and G, €, 6, Pr,, change accordingly.

6.3.2 Numerical results

Throughout this section we assume the upper surface, z = d, is fixed. Thus,
we employ the boundary condition DW = 0 there. Figures 6.4 and 6.5 are
computed with Pr = 6, the porosity ¢ = 0.3, « = 0.1, and equations (6.39)
and (6.42) then yield G,, = 0.52745, ep = 0.246475, § = 1.78572 x 1073,
The fluid / porous medium depth ratio d is allowed to vary between d=0.03
to 0.07. We find a bimodal neutral curve behaviour, as we expect to from the

0
-100
Rap,
-200
2300 d/dp=0.03 |
-400 . : . x
( 17 34 a 51 68 85
m

Figure 6.4. Critical porous Rayleigh number versus wavenumber. Pr = 6, ¢ = 0.3,
a = 0.1, Gn = 0.52745, er = 0.246475, § = 1.78572 x 1073, The d values are
shown on the figure

d/dm=0.06

5 10 15 20,25 30 35 40 45

m
Figure 6.5. Critical porous Rayleigh number versus wavenumber. Pr = 6, ¢ = 0.3,
a=0.1, Gy = 0.52745, er = 0.246475, § = 1.78572 x 10~ 3. (Greater detail, two

of the d curves)
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Table 6.3. Minimum —Ran, values for varying d. The absolute minimum — Ran,
value for a given value of d is shown in bold. The local maximum value of —Ram,
is shown in slanted type

d Am Ram Am Ram, Am Ram
0.03 2.4 —22.91 27.2 -393.11 84.0 -227.10
0.04 2.2 —-20.11 17.4 —175.70 64.8 —77.80
0.05 2.2 —18.22 12.2 -93.95 52.6 -33.47
0.06 2.0 -16.75 9.2 -56.30 44.4 -16.71
0.07 2.0 -15.49 7.2 -36.53 38.4 -9.27

original work of (Chen and Chen, 1988). We see from figure 6.4 and table 6.3
that when d is in the range 0.03 —0.05 the minimum value of —Ra,, occurs
with a,, = 2.4 or 2.2 and this indicates that convection is initiated in the
porous medium. As d increases to 0.06 and 0.07 the instability mechanism
switches and the absolute minimum of —Ra,, occurs on the right hand
part of the neutral curve with a,, = 44.4 and 38.4. This indicates that the
deeper fluid layer is influencing the instability process more and instability
is initiated in the fluid layer. Figure 6.5 shows greater detail for the neutral
curves with d = 0.06 and d = 0.07.

In figure 6.6 and table 6.4 we show the neutral curves as ¢ is varied
with d fixed. The parameters are Pr = 6, o = 0.1, d = 0.06 and ¢ takes
values 0.3 to 0.5. The values of §, G, and e are calculated from equations
(6.39) and (6.42). In fact, for ¢ = 0.3, 6 = 1.78572 x 1073, G,, = 0.52745,
er = 0.246475, for ¢ = 0.4, § = 3.2075x 1073, G, = 0.4911, e = 0.220456,
while for ¢ = 0.5, 6 = 5.37917 x 1073, G,,, = 0.45475, ez = 0.196407. These
values are very different from the values displayed in (Straughan, 2002a)
and give us yet more insight into the instability process. We observe that as
¢ increases from 0.3 to 0.4 the instability mechanism switches from being
driven by the fluid when ¢ = 0.3 to being initiated by the porous medium
when ¢ = 0.4. When ¢ = 0.5 the instability is still governed by the porous

10 20 a 30 40 50
m
Figure 6.6. Critical porous Rayleigh number versus wavenumber. Pr = 6, a = 0.1,

d = 0.06. Gy, €7, 0 calculated from (6.39), (6.42). The ¢ values are shown on the
figure
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Table 6.4. Minimum — Ra,, values for varying ¢. The absolute minimum —Ram,
value for a given value of ¢ is shown in bold. The local maximum value of —Ra,
is shown in slanted type

1) Am Ram Am Ram Am Ram

0.3 2.0 -16.75 9.2 -56.30 44 .4 -16.71
0.4 2.2 —-16.92 12.0 -79.12 42.8 -38.30
0.5 2.2 —-17.64 15.4 -102.39 40.6 -71.89

medium. Increasing ¢ means greater fluid content in the porous part of
the layer. It is worthwhile to observe that as ¢ increases the minimum
critical value of —Ra,, increases from 16.71 to 17.64. Hence, even though
the instability is switching to being dominated by the porous medium as ¢
increases the total system is more stable. The presence of a greater volume
of fluid means the instability occurs at greater Rayleigh numbers.

Figure 6.7 shows the neutral curve behaviour for the Beavers-Joseph
parameter, «, varying. The parameters are Pr = 6, ¢ = 0.3, d = 0.06,
Gy = 0.52745, ep = 0.246475, and § = 1.78572x 1073, In figure 6.7 we show
neutral curves for « = 0.1 and a = 0.8. We additionally computed these
curves for o = 1.5,2.2,2.9 and 3.6. For a > 0.8 the variation in the neutral
curves is little, as may be inferred from table 6.5. For a = 0.1 the instability
is governed by the fluid layer with a,, = 44.4. For o = 0.8 and greater the
instability is dominated by the porous layer with a,, = 2.2. Figure 6.7
and table 6.5 indicate that increasing the Beavers-Joseph parameter o has
the effect of making the whole two layer system more stable. However, the
effect is small. It would appear that for this range of parameters, changing
the Beavers-Joseph coefficient has little effect on the instability process.

10 20 a 30 40 50
m

Figure 6.7. Critical porous Rayleigh number versus wavenumber. Pr = 6, ¢ = 0.3,

d = 0.06, G = 0.52745, e = 0.246475, § = 1.78572 x 10~3. The « values are

shown on the figure
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Table 6.5. Minimum — Ra,, values for varying «. The absolute minimum —Ram,
value for a given value of « is shown in bold. The local maximum value of —Ra,
is shown in slanted type

« Am Ram Am Ram Am Ram
0.1 2.0 -16.75 9.2 -56.30 44 .4 -16.71
0.8 2.2 —16.85 10.2 -63.70 47.6 -20.57
1.5 2.2 —16.86 10.4 —65.04 48.2 —21.36
2.2 2.2 —16.86 10.6 —65.60 48.4 -21.70
2.9 2.2 —16.86 10.6 -65.91 48.4 -21.89
3.6 2.2 —16.87 10.6 —66.11 48.6 -22.01

6.4 Melting ice, global warming

6.4.1 Three layer model

Melting of sea ice in the Arctic or Antarctic is a topic of concern to every-
one. (Martin and Kauffman, 1974) studied the formation of under ice melt
ponds and their model is based on a convection mechanism. Since thermal
convection can result in enhanced heat transfer and such heat transfer can
in turn result in enhanced melting of the ice shelves, the subject has been
widely studied. Recent analyses are those of (Bogorodskii and Nagurnyi,
2000), (Schmittner et al., 2002), (Carr, 2003a; Carr, 2003b), and many
other references may be found there.

(Bogorodskii and Nagurnyi, 2000) indicate that the ice melts on the
surface due to radiation heating by the Sun, and below the ice shelf. The
siutation is as shown in figure 6.8. Observe that there are meltwater puddles
on the ice surface due to direct melting by the heating caused by the Sun’s
radiation. In addition, it is believed melting also occurs below the ice shelf
which results in a layer of water below and this gives rise to a fluid - porous

~ _—
ice
- \

sea (salt water)

Figure 6.8. Ice shelf melting
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medium - fluid convection “sandwich” as studied theoretically by (Nield,
1983).

(Bogorodskii and Nagurnyi, 2000) note that surface meltwater puddles
absorb short wave radiation much faster than the ice or snow itself. Such
absorption may, therefore, lead to accelerated melting which can cause the
ice shelf to break and form drifting ice.

To model the meltwater / ice / meltwater convection process
(Bogorodskii and Nagurnyi, 2000) treat the ice as a Darcy porous medium.
They assume a symmetric geometry and, therefore, they effectively use the
liquid - porous medium - liquid convection model first developed by (Nield,
1983). This model has a three layer structure composed of a layer of sea
water of depth d,, overlying a plane layer of ice of depth 2d, which in
turn overlies another layer of sea water which has depth d,,. The ice is
regarded as a porous medium of Darcy type. The geometric configuration
is as shown in figure 6.9.

Due to the symmetry of the problem (Nield, 1983) and (Bogorodskii and
Nagurnyi, 2000) show that it is sufficient to study convection only in the
layer z € (0,d+d,,). Explicit time dependence in the equations is neglected
by (Nield, 1983) and by (Bogorodskii and Nagurnyi, 2000) (effectively they
are assuming exchange of stabilities so the growth rates o, o, are real).
The governing equations are, therefore, in the fluid

Ou; 1 0
Uj Yo P +vAu; + agTk;,
axj Lo a.’EZ
(6.43)
= U, — = K
al'i ’ J 8xj ’
z=d+d,,
meltwater
z=d
ice
z=0 plane of symmetry
(Darcy porous medium)
z=—d
meltwater
z=—d—dn

Figure 6.9. Three layer meltwater - ice geometry
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whereas in the ice,

1 Opm
=== —iuT—ngkai,
po Oz K (6.44)
oul mOTm A ’
ory 0 U gy, = A

Both (Nield, 1983) and (Bogorodskii and Nagurnyi, 2000) study lin-
ear instability of the steady solution to (6.43), (6.44). This solution has
u; = 0,ul” = 0, with T'(2), T, () being linear functions in their respective
layers.

The linearized perturbation equations of (Bogorodskii and Nagurnyi,
2000) are transformed to the layers z € (h,1) for the fluid, z € (0,h)
for the ice, with 0 < h < 1. Their perturbation equations in terms of the
z—dependent parts W (z), ©(z), Wy, (2), ©m(2) become

D*W — a?Ra® = 0, DO+ W =0,
DW,, + a% Ral'10,, =0, DO,, +T2W,, =0,

where a,a,, are wavenumbers, Ra is a Rayleigh number, and I';,T'y are
positive constants. The boundary conditions are

on z =1, W=W"=0, 0 =0 (or W =0 instead of W" = 0),
onz=h =~ W =0 W=W,, KW"+W, =0

0=0,, 0 —o,
on z =0, w! =0, O, =0.

The last two boundary conditions arise due to geometrical symmetry of the
three layer problem.

(Bogorodskii and Nagurnyi, 2000) like (Nield, 1983) develop a long wave
asymptotic solution (¢ — 0) which is possible with heat flux boundary
conditions. Their conclusions are certainly interesting. They study various
parameter ranges and conclude that their model favours melting at the
lower boundary of sea ice. They also show that sea ice melts from the
top, bottom and inside, and importantly the melting is at least twice as
intensive as was predicted before their analysis.

6.4.2 Under ice melt ponds

(Martin and Kauffman, 1974) developed and studied a model for the evo-
lution of the meltwater which occurs under the ice, see figure 6.8. (Carr,
2003a; Carr, 2003b) develops a detailed analysis for a similar model. Her
model concentrates on the layer of meltwater below the ice and she studies
the geometry of figure 6.10.

She studies an idealized situation where the boundary z = 0 is fixed,
although a thin ice layer may form there and so her geometry may be
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ice

T=0°C,C=Cyp

meltwater (freshwater)

T=-T,,C=C; sea (salt water)

Figure 6.10. Under ice meltwater geometry

realistic. The meltwater is relatively less dense than the sea water since it
is melted from ice. However, the temperature at the lower boundary z = 0 is
negative, —T7,, and due to the maximum density characteristic of water the
warmer water at z = d will have a tendency to fall under gravity and create
a convective motion. This is offset by the relatively denser water below.
Thus, there is competition between temperature and salt as to whether
convective motion (and enhanced ice melting?) ensues. The model adopted
by (Carr, 2003a; Carr, 2003b) for the layer z € (0,d) commences with
a density quadratic in temperature 7' to reflect the maximum density of
water, but linear in salt concentration, C, so

p=rpo[l—a(T —4)* + A(C - CO)].

She uses this in the body force in the Navier-Stokes equations (buoyancy
term) and her system of equations is

Ou; Ou; 1 0Op ‘ ‘ 2
E +uj37$j = % 871‘1 —‘rl/A’U,l—f'gkl [a(T ST) AC],
=0

i 4
L .
ot ! 8.131' ’
oC aC

The boundary conditions adopted are as shown in figure 6.10 with Cp, > Cy
and these give rise to the steady state
- Tr CrL—Cy
u=0, T=-r =)
u pi 7 z
(Carr, 2003a; Carr, 2003b) performs a linearized instability analysis and a
global nonlinear stability analysis for this basic solution.

Z—TL, C':CL—(
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Her non-dimensionalized perturbation equations are, in terms of the
velocity, temperature, salt and pressure perturbations, u;, 8, s, m,
Ou; ou; om

— uj— = ——— + Au; — 2RM (2)0k; + Pr6*k; — Rosk;,
5 +u]8xj 6%4— U RM (z)0k; + Pr Rcs

8ui

6:61‘ o 0’
00 00
0Os s

In these equations M(z) = (Tt + 4)/TL — z,w = ug, Pr,Sc are the
Prandtl and Schmidt numbers, and R2, R% are the Rayleigh number and
salt Rayleigh number, respectively. (Carr, 2003a; Carr, 2003b) provides
many numerical results for the linear instability boundary and for global
nonlinear energy decay.

The work of (Martin and Kauffman, 1974), (Bogorodskii and Nagurnyi,
2000), (Carr, 2003a; Carr, 2003b) provides a good account of possible mech-
anisms for convection and enhanced melting of ice shelves. Of course, a full
model perhaps combines the (Bogorodskii and Nagurnyi, 2000) and (Carr,
2003a; Carr, 2003b) ones in that one has a three layer system, of convec-
tion in the upper meltlayer, with convection in porous ice, with penetrative
convection in the meltlayer below the ice. The melting effect at the sea ice
- water boundaries may also need to be incorporated.

6.5 Crystal growth

A physical problem which has some resemblance to the 2 layer thermal con-
vection problem of section 6.1.2 is that involving solidification of a binary
solution, although the solidification problem is in some ways much more
complicated. (Lu and Chen, 1997) is a good article which explains several
models appropriate to this problem. As (Lu and Chen, 1997) , (Chung and
Chen, 2000b), (Worster, 1992) point out the problem of directional solidifi-
cation in a binary solution, such as ammonium chloride solution, frequently
leads to convection occurring in the “mushy” layer between the solid and
liquid regions. This convection typically has “chimneys” of fluid moving
in the mushy layer and these can lead to “freckles” forming in the solid.
If the solid is a metal used for example in a gas turbine blade then such
freckles may be weak points which can lead to fatigue and even fracture.
Therefore, an understanding of the convection process during solidification
is very important.

(Lu and Chen, 1997) is a lucid article which reviews the history of many
models developed to describe mushy layers, from involved models using
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mixture theories to less complicated ones. In particular, they investigate
three ramifications of the two layer model of (Worster, 1992). Thus, (Lu and
Chen, 1997) consider a mushy layer which lies above a eutectic solid region
and the mushy layer is below the fluid region. The fluid region is infinite in
vertical extent, the whole system being infinite in the horizontal directions
2 and y. The fluid is a binary solution of concentration Cy,, temperature
T, and a unidirectional solidification is taking place from below. The
mushy layer between the fluid and solid regions is assumed to occupy the
region z € (0,h) with (z,y) € R? and this region moves upward with the
interfaces z = 0, h moving with a uniform speed V. In fact, the liquid-mush
interface z = h is allowed to deform but in a linearized instability analysis
one linearizes about z = h, (Worster, 1992).

(Lu and Chen, 1997) transform the equations with respect to the inter-
face speed V. They introduce the solutal and thermal expansion coefficients
[* and a*, a parameter § = §* — 'a™, where T" is the slope of the liquidus
curve, and the eutectic concentration Cg. In this manner the model for
convection in the fluid/mushy layer region consists of the Navier-Stokes
equations in the fluid layer {z € (h,00)} x R? with appropriate porous
media equations in the mushy region {z € (0,h)} x R?. In the fluid domain
{z € (h,0)} x R?, the equations are

1
—(Dui + ujui,j) = Au; + Rr0k; — RcPk; — ﬁ chﬂ; s

Pr o*

8ui

9z, = 0 (6.46)
Do + uﬂ,i = Ag,

Here, D = 9/0t — 0/0z, a derivative introduced by transforming to the
moving domain, Pr, e are the Prandtl and Lewis numbers, Ry and R¢ are
the Rayleigh and solute Rayleigh numbers, § = (T' — T (Cw))/(T1(Coo —
Tg) is a dimensionless temperature, and ® = (C — C)/(Coo — CEg) is
the dimensionless concentration. In the mushy layer {z € (0,h)} x R? they
adopt Darcy’s law, conservation of thermal energy, and conservation of
solute, together with the fact that the velocity is solenoidal, to have

u;
K(9)
ou; _0
oz, =0 (6.47)
DO+ uif; = A) — FDo,

$DD + ;B ; = —(® — C) Do,

= Rm(p,i + ekl)?
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where ¢, K are the porosity and permeability, R,, is the porous Rayleigh
number, F is a variable connected to latent heat, C = (Cs — C)/(Coo —
CEg), and wu; represents the (averaged) fluid velocity in the layer. The
porosity varies throughout the layer.

Equations (6.46) comprise effectively an eighth order system while (6.47)
are essentially fifth order and so solution of this system requires thirteen
boundary conditions. These are assumed to be, (Lu and Chen, 1997), far
from the interface in the fluid region,

as z — 00, 0—0s, ®—0, wu; —0, (6.48)
at the mushy layer - solid interface,
on z =0, 0=-1, w=0, (6.49)
w being ug, and at the interface between the mushy layer and the fluid,
on z = h, 0=, nb;=n;P;, [nuy]=0, [0=0,

Z. (6.50)
[nb:]=0, ¢=1, [p|=0, wusa® x;ﬁ =0,

where [-] denotes the jump in a quantity across z = h, and the velocity
is written u; = u,n; + uaaaﬁxfﬁ, i.e. resolved into normal and tangential
components at the interface.

As (Lu and Chen, 1997) note, the vanishing of the tangential components
of velocity at the interface (z = h) is used by (Worster, 1992). They also
advocate replacing this by an appropriate version of the Beavers-Joseph
boundary condition, namely

ou®

| H
2| =a Wlps — ), a=1,2, (651

ht K(1)

where a* is a Beavers-Joseph number and H is a non-dimensional parame-
ter. (Lu and Chen, 1997) refer to equations (6.46), (6.47) together with the
boundary conditions (6.48) — (6.50) as model 1, and when the condition
Una O"Bx = 0 of (6.50) is replaced by (6.51) they call this model 2. (Lu and
Chen, 1997) also consider a third model in which case the Darcy equation
of (6.47) is replaced by a nonlinear Brinkmam law of form

1
Du; + —— uju;; = Au; — qu[ m(p,i +0k;)| .

Uj
Pr ¢P K(9)
This equation requires other boundary conditions adapted from continuity
across the boundaries and this they refer to as model 3.
The steady state of (Lu and Chen, 1997) is found to be one in which

G=0u+ (i —0.)e G N, §=ge N

where 6; is the interfacial temperature.
(Lu and Chen, 1997) develop a detailed linear instability analysis of this
solution for all three models. The neutral curves are complicated but a
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bimodal character is still found and convection cells may be in the fluid
and in the mushy region.

(Chung and Chen, 2000b) develop a weakly nonlinear analysis of the
mushy convection problem and (Chung and Chen, 2000a) study the convec-
tion problem when the layer is inclined and rotating. Many other references
to work dealing with convection in a solidification system may be found in
(Worster, 1992), (Lu and Chen, 1997), (Chung and Chen, 2000b), (Chung
and Chen, 2000a). The effects of inertia on instability in an inclined rotat-
ing porous layer which may be perceived as a dendrite or mushy layer are
investigated by (Riahi, 2007), while (Govender, 2006a) studies a similar
problem in a near eutectic approximation with a large Stefan number.

6.6 Heat pipes

In section 5.6 we reviewed work of (Pestov, 1998) where she analysed the
stability of a multiphase layer. In this section we briefly analyse the inter-
esting work of (Amili and Yortsos, 2004) on the stability of a two - layer
porous region pertaining to a heat pipe. There are many types of heat
pipe, some are naturally occurring, some are man made to assist in trans-
ferring heat rapidly away from very hot components in machinery. (Amili
and Yortsos, 2004) analyse the situation where a two phase (vapour-liquid)
region overlies a vapour only region, see figure 6.11.

They treat the two dimensional situation with y vertical, x horizontal,
the vapour in the steady state is at rest in the layer 0 < y < H with
the temperature T a linear function of y, while the temperature in the
steady state in the two phase region is constant, namely the saturation
temperature Tg,¢. The whole layer depth is y;, gravity acts downward, and
(Amili and Yortsos, 2004) treat the mathematical problem where y, — oo,

y T= Tsat
two phase
y==H
T= Tsat
Yt
vapour
Y y=0
T=1Tg

Figure 6.11. Two phase heat pipe
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(H fixed). These writers derive the steady state solution for which the
temperature, Ty, pressure, pg, and saturation, sg, satisfy

d

%:RaTO, To=1-y, im0<y<l,

d;/ X (6.52)
0

dy )\km} ) 0 ) S S0, < ) < o0,

where k., = 1 — sy, sy being the liquid saturation, \ is a constant, Ra is
the Rayleigh number, and the layer (0, H) has been non-dimensionalized
to (0,1).

The governing equations presented by (Amili and Yortsos, 2004) are
non-dimensionalized and they present them in the non-dimensional regions
0 <y <1 (vapour), 1 < y < oo (liquid / vapour), treating the whole
region as a porous medium. They derive the following equations in the
vapour {z € R} x {0 <y < 1},

i = =D, + RaTé;,
(6.53)
T
/817 +'U;)T‘7»L = AT»
whereas for the two-phase region {z € R} x {1 < y < oo}, they have
s
B + (povi + )i =0,

k R
vf = == (p,z‘ + #51'2) ;
Mo Pu (6‘54)

v = —kropi s
Js
— o pr =0,
(bat + /U’L,’L

The coeflicients (3, and (5 are given by

8 = ¢pvcpv + (1 - ¢)prcpr
PvCpu

v denoting liquid and r rock, the heat pipe being in a rock porous medium.
The equations in (6.54) correspond to conservation of mass, vapour and
liquid momentum, and conservation of energy. The functions k¢, k., are
relative permeabilities and k¢ = s¢, kry = 1—s¢, while v7, vf denote vapour
and liquid velocities.

(Amili and Yortsos, 2004) analyse the linearized instability of the base
solution (6.52) and introduce the perturbation quantities 6, 7, ¥ and A such
that

;o Be=0(1=pu),

T = TO + Ea(y)e(ikarUt)’ P =po + 67T(y)6<ikw+gt),
s =89+ ez(y)e(ikm+nt)’ §=1+ €Ae(ikm+”t).
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Here € is a small parameter, 6, 7,3 are perturbations to the temperature,
pressure and saturation, the z-variation is accounted for by the e?*® terms,
and ¢ is a perturbation to the interface y = 1. Their perturbation equations
are

d? do
d—g—kzw—Rad—:O,
Y
0 _ dn (k* — Ra+ B10)0 = 0 o
— = — Ra 0)0 =
dy2 dy 1 )
in the vapour region 0 < y < 1, and
d? 1 /d R dx [y
—Z—k%r—l— (po—i— _az)_(bu oX =0,
dy kroo\dy — po Jdy  kreo (6.56)
d2—ﬂ-—k27r— L dpod ¢ cx =0
dy2 km;O dy dy krvO ’

in the two phase region 1 < y < co.

This appears to be a fourth order system in 0 < y < 1 and a third
order system in 1 < y < oo. However, due to the fact that the interface
is allowed to deform A occurs in the boundary conditions at the interface.
Then, (Amili and Yortsos, 2004) have two boundary conditions at y = 0,
namely 8 = 0,7, = 0, two at y = oo, involving 7 and X, and four at the
(linearized) interface y = 1. They solve equations (6.55) and (6.56) as a
fourth order system in 6, m, 8, and m, in (0,1) and a third order system in
7, Ty, % in (1,00) by an orthonormal shooting method.

(Amili and Yortsos, 2004) present many numerical results. The neutral
curves o vs. k are interesting and show that the basic solution is linearly
stable for k small and also for k larger. However, there is an interme-
diate region, in the wavenumber k, in which instability may arise. This
corresponds to convective motion in the layered system in which heat is
transferred. The work of (Amili and Yortsos, 2004) represents a very useful
contribution to an active area of research with mundane applications.

6.7 Poiseuille flow

6.7.1 Darcy model

Until now we have concentrated on thermal convection problems for a
fluid overlying a porous solid. However, there are many mundane situations
where one is interested in fluid flow over a saturated porous medium in an
isothermal situation. For example, (Allen and Khosravani, 1992), (El-Habel
et al., 2002), (Ewing and Weekes, 1998) study flow in an underground
channel where the fluid also saturates part of the soil. Understanding such
flows is of importance in obtaining drinking water supplies and for avoid-
ing contamination. Such flows are also important in the design of fuel cells
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z=d
—> Newtonian fluid
Flow 2=0
—
—
Darcy porous medium
—
z=—dp

Figure 6.12. Two layer configuration for Poiseuille flow

(Chen, 2003). An emerging area for such flows is also where the porous
solid below may freeze, (Basu et al., 2007), cf. section 6.5.

(Chang et al., 2006) commenced a study of hydrodynamic instability
problems by considering the Poiseuille flow problem for a Newtonian fluid
overlying a porous medium saturated with the same fluid. The configuration
for this problem is that of a Newtonian fluid occupying the domain R?x {z €
(0,d)} with the saturated porous medium occupying the spatial domain
R? x {z € (—dn,0)}, see figure 6.12. A pressure gradient is applied in the
x— direction which gives rise to a basic solution corresponding to Poiseuille
flow in this scenario. (Chang et al., 2006) studied the linearized instability
of this flow.

The equations governing the flow are the Navier-Stokes equations in the
domain R?x (0, d)x {t > 0} with the Darcy equations in R%x (—d,,,0)x {t >
0}. Thus, we have

ou; ou; 1 Op ou;

G Aus, ~ 0, .
ot Ty Ox; p Ox; trau ox; 0 (6.57)
in R? x {z € (0,d)} x {t >0}, and
Louw®  1op™ v ou®
® ot p oz K dr; 0, (6.58)

in R? x {z € (—=d;,,0)} x {t > 0}. Observe that throughout section 6.7
we use ® to denote the porosity to avoid confusion with ¢ which is later
introduced in connection with the velocity field u;.

The boundary conditions adopted by (Chang et al., 2006) are no slip at
the fixed upper surface and no flow out of the bottom of the porous layer,
so that

u; =0, z=d, w™ =0, z=—dp, (6.59)
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together with continuity of normal velocity and pressure at the interface,
w=w", p"=p, z=0, (6.60)

and

%t/:\/o%((uv—um), vy=1,2, z=0. (6.61)
The condition (6.61) is the Beavers-Joseph condition. The other conditions
correspond to those of section 6.1, except that in section 6.1 we advocate
use of continuity of normal stress instead of continuity of pressure. I believe
continuity of normal stress is the correct condition, recollecting that p™
is a pressure averaged over a representative volume € not just over the
(pore) fluid volume Q. The notation of Q and Q; is as in section 1.6.1.
However, numerical calculations have revealed that the difference observed
in computations between employing continuity of pressure in (6.60) and
continuity of normal stress is very small.
If we let dp/dx be a constant pressure gradient then we obtain a basic
profile for Poiseuille flow in the two - layer system in which the velocity is
not continuous. The steady solution given by (Chang et al., 2006) is

1
ﬂ(z):§A122+A2z+A3, t=w=0, 0<z<d, (6.62)
" (z) =—-A1K, 9" =w" =0, —dn<z<0, (6.63)

where the (constant) coefficients A;, As, Az are given by

Al = l dﬁa
w dx
2 2
A2 _ OéAl\/I?— OéAld + 2« Ald\/ﬁ’
2(ad + VK)
A A1d®VEK + 20A1Kd
3=

2(ad + VEK)

6.7.2  Linearized perturbation equations

The linearised non-dimensional perturbation equations given by (Chang
et al., 2006) are

+ A’U/i,

ou; ou; _ Ou, - op
Re( + gy T g, ) = g

o, (6.64)

alEi ’
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for (x,y) € R?, 2z € (0,1), t > 0, together with

Re™ oul® —ium _ op™
® otm 820 g

D (6.65)
[

oz

?

where (z™,y™) € R2, 2™ € (—1,0), t > 0. In these equations Re and Re™
are the Reynolds number and the porous Reynolds number, respectively.
These numbers are linearly related as in equation (2.13) of (Chang et al.,
2006).

The system (6.64), (6.65) is reduced by introducing a normal mode form

i(az+by—act) i(az+by—act)
€ ) € )

p=m(z)

um = m(zm> ei(amacm+bmym—amcmtm)7

u; = u;(2)

m ﬂ_m(zm) ei(amszrbmymfamcmtm)'

bS]
I

A Squire’s theorem is invoked to remove the dependence in the y—direction
and a two dimensional system is obtained. Then, stream functions and
eigenfunctions ¥, ¥, , ¢, ¢, are introduced by

o o m oYM m o™

U=—--, W=-—75-, U =, W =-—

0’ o g pro
where 1 and ¥"™ may be represented by
)= d(z) TN YT = G (zy,) € emin)

In this way, equations (6.64), (6.65) are reduced to investigating the
eigenvalue equations

(D* — a*)%¢ = ia Re(U — ¢)(D* — a®)¢ —ia ReU"p, z € (0,1),
(6.66)

] .
(— — Re™ m’”Cm)(Df; a2 )2pm =0, zpn € (~1,0),

where D = d/dz, D, = d/dz,, and U(z) is u(z) rewritten with respect to
a velocity scaling, U(z) being given explicitly by equation (2.8) of (Chang
et al., 2006).

The coefficients a, a,, and Re, Re™ are connected and system (6.66) is
to be solved subject to the boundary conditions,

¢=D¢p=0, onz=1, o™ =0, onz,=-1,
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together with the interface conditions (derivable from equations (6.59) —
(6.61))

Rep = Re™ o™,

ad?Re™

—— D, o™ =
SRe p® 0,

( 10 Cm

m 1 u
Rem S — 5 ) Dy

D%—%dDd)Jr

~ Re
d3 Rem

[(D? — a*)D¢ — iaRe(U — ¢)D¢ + iaReU'¢]

on the interface z = z,, = 0.

To solve equations (6.66) numerically subject to the above boundary
conditions it is convenient to multiply through by 62 where 62 occurs in
the denominator (62 is small) and write equation (6.66), as two second
order equations of form

2 _ 2
(D" ~a)¢ ?‘ " _ (6.67)

(D? — a*)¢ = iaRe(U — ¢)¢ — iaReU" ¢.
Equations (6.67) are rewritten in the Chebyshev domain (—1,1), as are
equations (6.66)s and they are solved using a D? Chebyshev tau numerical
method (cf. (Dongarra et al., 1996), see also chapter 9) subject to the above
boundary condtions.

6.7.3 (Chang et al., 2006) results

(Chang et al., 2006) performed a variety of numerical calculations. In
particular, for 6 = 1073,® = 0.3, = 0,1 they varied d and found an
interesting new effect. For d=0.11 they found instability governed by the
porous layer whereas when d = 0.12 the fluid layer was dominant. Flow
reversal was evident in the top of the porous layer when d =0.11 and this
is attributed to shear effects near the interface. However, as d was increased
beyond d = 0.12 a new instability mode was seen. Thus, they found tri-
modal instability. For d = 0.121 the third mode is seen but the fluid mode
still dominates. However, when d = 0.13 the new (fluid) mode dominates.
For d = 0.2,0.3 the left hand mode disappears and the new mode continues
to dominate the instability. (Chang et al., 2006) interpret the new mode
as a even-shear-mode of the Poiseuille flow, based on the eigenfunction
behaviour. The dominant eigenfunction in the fluid mode case behaves like
an even mode confined to the fluid layer.

(Chang et al., 2006) also investigated the effects of varying the Beavers-
Joseph constant a and the Darcy number §. The third mode was again
encountered during variation of these parameters.
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6.7.4 Brinkman - Darcy model

To overcome the problem of the discontinuity in the velocity field encoun-
tered in the fluid-Darcy layer study just described, (Hill and Straughan,
2008) argue that there is a transition layer between the fluid and the
Darcy porous medium. In fact, this idea was proposed much earlier by
(Nield, 1983), p. 45. Nield suggests using a Brinkman - type equation in
the boundary layer region between the fluid and the Darcy porous medium.
(Goharzadeh et al., 2005) also advocate this approach and analyse the prob-
lem experimentally. Their findings are very important and they deduce that
the thickness of the transition zone is of the same order as the grain size
of the material forming the porous medium.

(Hill and Straughan, 2008) develop an instability analysis for the
Poiseuille flow problem for a fluid overlying a porous medium, but they
adopt a three layer configuration, as shown in figure 6.13. The Newtonian
fluid saturates the porous layer below.

The equations of (Hill and Straughan, 2008) are (6.57), (6.58) in the
layers contained between z € (0,d) and z € (—d,, —(3d.,), respectively.
However, for completeness we collect the full set of equations below. In the
layer contained in z € (0, d), we have

Ou; ou; B 1 0p ou;

Oui  Owi 1 A, -0, 6.68
ot Ty Oz p Ox; trau ox; ( )
in the layer (—fd;,,0) there hold
1 oul 1 0p® v oub
— L= 4y Aud— — b —4 =0 6.69
d, Ot p Ox; + VeAU; K Ox; ’ (6.69)
while in the layer (—d,, —0d)
1 oul™ 1op™ v oul"
il A — Zym t=0. 6.70
® ot p Ox; Ko 0x; (6.70)

In these equations u?, ®,, p? denote the velocity, porosity and pressure in
the Brinkman layer, while an m denotes the Darcy layer. The coefficient
Ve = e/ p, where p. is an effective dynamic viscosity, and v = u/p. The
porosity ®; in the Brinkman layer should drop from 1 in the fluid to ® in the
Brinkman layer. (Hill and Straughan, 2008) adopt the value ®, = (®+1)/2.
We believe the ® value in the Brinkman layer will not seriously affect the
instability results. If we imagine flow past a rigid porous material like a
breeze block then we should adopt ®;, = ®. There are situations where
one may wish to have ® vary continuously throughout the transition layer
from the value of 1 in the fluid to ® in the Darcy layer. Such a situation
may arise in flow over a loose porous material such as sand. However, one
may then have to account for resuspension effects where one has flow of a
superposed fluid over a suspension of solid particles which in turn overlies
a porous medium. We do not examine this situation here. The instability
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z=d
—
Flow Newtonian fluid
—
z=0
. Brinkman porous medium
z = _ﬁdm
- Darcy porous medium
z=—dp

Figure 6.13. Three layer configuration for Poiseuille flow

of the resuspension problem when there is no porous layer present below
is considered by (Schaflinger, 1994) and by (Schaflinger et al., 1995), with
other references to this particular problem given there.

We need appropriate boundary and interface conditions. Those chosen
by (Hill and Straughan, 2008) are

u; =0on z=d, w=uz=0o0nz=—dp. (6.71)

On the interface z = 0, they assume continuity of normal and tangential
stress, so that

0 ow®
—pt+ 2 = P 2, 2 =0,
0z 0z (6.72)
(2 4 00y _ (Wﬁwb) em0, (=12 '
Moz Ton) TH oz Tox ) FTT ST T
On the Brinkman-Darcy interface z = —f3d,, we have what is essentially
the condition for continuity of normal stress
ow’
m b
M= e —, = —Bd,,, 6.73
p P 2oy 2= (6.73)
and a (Jones, 1973) condition
oul  gub @
¢ b m
S - — = —3d =1,2. 6.74
9z + 6954 \/E(UC u()a z ﬂ m C ’ ( )

One could equally well employ a Beavers-Joseph condition instead of
equation (6.74).

6.7.5 Steady solution

For a given constant pressure gradient dp/dz, the steady solution of
(Hill and Straughan, 2008) is of form u = (@,0,0), u* = (a°0,0),
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u™ = (a™,0,0), where

u(z) = 5122 + coz + c3,

i fz fz

ub(z) = ¢4 €xp <\/—E> + c5 exp (—\/—E) — K,

" (z) = —Ke.
In these expressions f = \/u/ e, c1 = (1/p)dp/dz,

2
co = A{cl(K - %)[(f—i—a)exp( ﬂ\/f%m) _ (f—a)]},
03:7§\/E61d[(f+a)exp( ffﬁ J(fd+ 2VE) 4 (f — a)(fd - 2VE)],
2

1 = AferVR(K = )(F + o) exp(Z ).

s = AfelVE(K ~ (5~ ),
1
C(fa)(fVE +d) exp|(26fdn)/VE] + (fVE —d)(f —a)

It is evident that u; is continuous across the interface z = 0. However, u;
is still discontinuous across the (fictitious) layer z = —(d,,. Nevertheless,
the basic flow profiles appear much smoother than those of the fluid/Darcy
problem, as is seen in figure 2 of (Hill and Straughan, 2008). The discon-
tinuity at the interface z = —fd,, is of a lower order and has less effect
on the solution than the discontinuity in the fluid/Darcy layer problem.
Nonetheless, the error introduced by the discontinuity at z = —(d,, is
investigated in detail by (Hill and Straughan, 2008).

6.7.6  Linearized perturbation equations

(Hill and Straughan, 2008) non-dimensionalize %, u’, @™ to have non-
dimensional functions U(z),Uy(2), U,,. The linearized perturbation equa-
tions derived by (Hill and Straughan, 2008) are

ot Ox Ox; Ox;
in R% x (0,1) x {t > 0},
ROoL o a1, o
®, Ot Oz; f2 52" Ox;
in R? x (—3,0) x {t > 0},
Re™ oul™ op™ 1

— _ _7um 1

> ot dx; 02 or;

Re(auﬂrU(9 63U w )_ Op + Aug, 8ui:0,
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in R? x (—=1,—8) x {t > 0}, where Re, Re’, Re™ are Reynolds numbers
appropriate to the fluid, Brinkman and Darcy layers. Normal modes are
used on the above equations and a version of Squire’s theorem is employed
to reduce to a two-dimensional system in the x, z directions. In terms of
streamfunctions v, ¥°, 1™ and their associated eigenfunctions ¢, ¢, ™ the
following equations are derived

(D* — a*)%¢ = Re(U — c)ia(D? — a*)¢ —iaReU"p, 0< z <1,

iapcpReP62 62
(1- PP 2 o)) (D —a)e? —0. —B<z<o.

5, _ P 6.75)
. . mR m62
(1 B Y02 ayom =0, <<

System (6.75) corresponds to an Orr-Sommerfeld system for the fluid-
Brinkman-Darcy problem. This system is 10th order and is solved
numerically by (Hill and Straughan, 2008) by using a Chebyshev tau D?
method, writing (6.75); and (6.75)2 as two second order equations. The
boundary conditions employed are deduced from equations (6.71) and are

¢=D¢p=00nz=1, ¢™ =0o0n z=—1.

The interface conditions arise from equations (6.72) — (6.74) and are

Re ¢ = Re® ¢,
ReD¢ = dRe® Dy,

2,12 2 72 Re® 2 2\ /b
[F(D*+a%)p=d ﬁ(Db"'ab)Qb )

Re[—iaRe(U — ¢)D¢ + (D* — 3a*) D¢ + U'iaRe ¢

~ 1 1a,C Reb 1
b33 2 2 bCb b
= Re’d <F2(Db_3ab)+ Ib_(sg)¢’

on the interface z = 0, and

Re’¢" = Re™¢™,
aRe™
OReb

«
(D + a})@" = 5 Dod" =~y D™,

iapcp Reb 1 1

Reb {(I)b - 57 + P(D% - 3&?)} Db¢b
m [ tamcmRe™ 1 m

= fe (q» - 52> D

on the interface z = —(.
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6.7.7 Numerical results

The numerical findings of (Hill and Straughan, 2008) are interesting. In par-
ticular, they do not observe the third mode which was seen by (Chang et al.,
2006), see section 6.7.3. Values employed by (Hill and Straughan, 2008) are
§=5x10"3 a=0.1,3=0.1, f=0.8, ® =0.3, and these are consistent
with the experimental configuration of (Chen and Chen, 1988) who used
3mm glass beads and a 3cm deep layer. The value of § = 0.1 is consistent
with the findings of (Goharzadeh et al., 2005), i.e. in accordance with a tran-
sition layer of depth of order of the grain size of the material comprising the
porous layer. Unlike (Chang et al., 2006), (Hill and Straughan, 2008) find
the transition layer has a large effect on where the instability switches from
being dominated by the porous layer to being dominated by the fluid layer.
Indeed, (Hill and Straughan, 2008) find the changeover is for d in the range
(0.0319,0.0328). The neutral curves presented by (Hill and Straughan,
2008) show that the mechanism of instability is also very different from
that of (Chang et al., 2006). When d is changed from 0.031 to 0.0314 there
is an isolated “instability island” which appears to the right of the infinite
neutral curve. As d is increased the “instability island” grows in size and
its minimum decreases below that on the unbounded (porous dominance)
curve. For d = 0.032 the instability is already governed by the fluid layer.
As d is increased further the instability island rejoins the infinite curve but
still remains such that its minimum is an absolute minimum. Eigenfunc-
tion profiles which confirm this are presented in (Hill and Straughan, 2008).
Other parameter variations are studied by (Hill and Straughan, 2008) and,
in particular, they present a variation in the Brinkman/Darcy interface
parameter (3. For very small 3(< 10~3) the porous mode dominates (with
d=013,® = 03,6 =5x 1073, o = 0.1, f = 0.8). Thus, the depth of
the transition layer is crucial to the instability analysis. We conclude by
remarking that further experimental results on the Poiseuille flow problem
for fluid flowing over a porous layer would be helpful. In this way we may be
able to determine what is an appropriate depth of the transition layer, this
depth may well depend on the applied pressure gradient, or equivalently,
on the maximum velocity in the fluid layer.

6.7.8 Forchheimer - Darcy model

Another approach to viewing the Poiseuille flow problem for a Newtonian
fluid overlying a Darcy porous medium may again be based on a three layer
configuration with a transition layer, but where the intermediate layer is
now composed of a porous medium governed by the equations for a Forch-
heimer flow. In this section we present such a theory. Thus, the situation is
as in section 6.7.4 but the Brinkman layer there is replaced by one of Forch-
heimer type. Since the Forchheimer law is believed to be more suitable than
the Darcy one when the velocity is high, such a three layer situation may be
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appropriate when we are dealing with an instability problem, i.e. the tran-
sition between the relatively slow flow in the Darcy porous medium to the
potentially unstable flow in the fluid might conceivably be well modelled
by Forchheimer flow in a transition layer.

Thus, we consider Poiseuille flow with a Newtonian fluid occupying the
layer R? x {z € (0,d)} while the porous medium occupies the layer R? x
{z € (=dm,0)}. The porous medium is divided into two types (from a
mathematical point of view), a Darcy layer occupying the region R? x {z €
(—dpm, —Bdy)} with the domain R? x {z € (—3d,,,0)} containing a porous
medium of Forchheimer type. The geometry is as shown in figure 6.14.

The equations governing the motion of the fluid in the domain R? x
(—dm,d) are the Navier-Stokes equations in {z € (0,d)},

A iy =Y .
+ vAu oz, 0 (6.76)

o " Yor, T pom

with equations of Forchheimer type in the layer (—3d,,,0), i.e.

1 ouf 1opf v g oul’
— —= - —uy =0, 6.77
Op Ot b on K" om (6.77)

B p F
+E|u lu; =

and finally, the Darcy equations occupy the layer z € (—d,,, —(d,), i.e.

1ou®  1op™ v ou®
o ot pox Ko 0x; =0 (6.78)

The quantities u;,p denote the velocity and pressure, with F' and m sub-
scripts or superscripts denoting the analogous quantities in the Forchheimer
and Darcy regions, respectively. The variable K is permeability with ®
being the porosity. We here assume ® = ®p, i.e. we are dealing with such
as flow past a breeze block where the porous body is rigid and the porosity

z=d
—
Flow Newtonian fluid
—
z=0
. /////// Forchheimer porous medium ///////
z=—Pdpn
- Darcy porous medium
z=—dn,

Figure 6.14. Three layer configuration for Poiseuille flow with a Forchheimer
transition layer
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jumps from ® in the porous medium to 1 in the fluid. The variable B is a
Forchheimer coefficient with the dimension of length.

The boundary conditions we adopt are no slip on the (fixed) fluid surface
and no flow out of the bottom of the porous layer, so that

u;=0 on z=d, w=u3=0 on z=—d,. (6.79)

The interface conditions adopted are those which correspond to continuity
of normal velocity over the fluid - Forchheimer interface, z = 0, together
with continuity of normal stress and a Beavers-Joseph condition there.
Hence, on z = 0, we assume
w=w", = p—2pu— w _ p",
0z

duc o (6.80)

7 & _ . F
9z \/F(UC uC)a

The parameter « is a Beavers-Joseph parameter. The continuity of normal
stress arises since from equations (6.76) and (6.77) we see the stresses may
be given by

=12

&rj + ail'l

Ou; ~ Ou; )

tij = —pdij + M( and  t; = —p"d;

The normal stress is t;;n;n; (i.e. the normal component of the stress vector
t; = njt;;) and we require continuity of this over the interface z = 0, i.e.

9z, oz,

Oou; Ou;
—pdijnin; + M( ‘ J )n]nl = pF(sijnjni'

Since n = (0,0, 1), we derive (6.80)2, recalling u3 = w. Next, on the Darcy-
Forchheimer interface, z = —fd,,, we assume continuity of the normal
component of velocity and continuity of pressure, so

w™ = w’ and p™ =pf, onz=—0Fdn. (6.81)

We seek a steady solution of form

i(z) = (4(2),0,0),  z € (0,d);
u”(z) = <F<> 0),  z€ (—Bdn,0);
0" (z) = (0™(2),0,0), 2z € (—dp, —Bdp).

By substituting these expressions into equations (6.76) — (6.78) and using
the boundary conditions (6.79) — (6.81) we find
7m_K7A F L+\/V2—|-4ABK
Y 2B ’ (6.82)
u(z) = =7 (z* = d?) + (2 — d),

=
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where
Ad? N v v?+ 4ABK
o =« B
! 2v(VK +da)  2B(VK +da) 2B(VK +da)

(For small B,
. AK  A2B?K?
Ul -
v v3

)

One finds the maximum of @(z) occurs where z = a;v/A and then denoting
the maximum value of @(z) by V we find

2,2
B ajv 9 oV
V—’Y1< ye —d>+0¢1<A —d).

Non-dimensional forms of @, u! and @™ are defined by scaling (0,d) to
(0,1), i.e. z = 2z*d, by scaling (—d,,,0) to (—1,0) by 2z, = 2} d, and by
setting

F ’ELF 7 m
U(z") = , U" = —, Umn=—.
(") v v
The steady state profiles for d = 0.1 are sketched in figure 6.15. To sketch
these curves we rewrite U, U and U™ in terms of the non-dimensional
variables

. d VK AB
d:a, 5:m, «, and BN:7dm (683)
z=1
U
‘/Z_O
- Z—_ﬁ
10 x UF
10xU™
x=0 (;U,Z):(l,—l)

Figure 6.15. Steady solution for Poiseuille flow with a Forchheimer transition
layer, d = 0.1, U™, U¥ are magnified by a factor of 10
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In this way we need only prescribe ci, 5, and By and then U ,UF U™
follow. This allows us to compare the steady solution profile with the two-
layer one of (Chang et al., 2006), their figure 1, p. 291. The number By is
a non-dimensional measure of the size of the Forchheimer effect. While we
expect this to be very small we have incorporated its effect. In fact, one
may show

d2(1 — 22) — 261d(1 — )
(d— é)?
_ —By'+By'V1+43°By
(d— é)? ’

Uz) = , z€(0,1),

Ut z € (=4,0), (6.84)

Um = A 50 z e (71775)7

where

a A 1 1
a=—2 [P+ o — = /1+4Byo?|.
' 20+ da) By By Vo]

(Note the asymptotic forms, for By << 1,

e A
1 ~ ————— (d? — 262 + 4By 6?),
Y796 + da) ( n?’)
OF 2525 4BN62 '
(d—ay)?

In figure 6.15 we select 6 = 1073, = 0.1, and d = 0.1 which are values
of (Chang et al., 2006). We take 5 = 0.1 and sketch the steady solution for
By = 0.1. (In fact, the variation in the Forchheimer effect is very small for
By < 0.5.)

To study the instability of the basic solution @, @" and @™ we introduce
perturbations u;, uf” and u™ by

F

%

= —F F m M m
U; — U; + Uy, u; —u; +u;, u; —u; +u; .

The dimensional linearized perturbation equations then have form

1
Uig + W + WU 8y = —=7,; + VA, , (6.85)
p
1 B 1
Suby+ (@l 4 6aa"u’) = 7;775 - %UF (6.86)
it = *;77,@ e (6.87)

where u;, uf, u™ are solenoidal, and where 7, 7f

i Uy ,m™ denote the pressure
perturbations and equations (6.85) — (6.87) hold in the region (z,y) € R?,

t >0, with z € (0,d), zm € (—=8dm,0), zm € (—dm, —Bdn ), respectively.
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These equations are non-dimensionalized with the length, time, velocity
and pressure in the fluid having scalings of L = d,T = d/V,V, P = uV/d
with those in the porous regions being scaled with L,, = d,,, T, =
i /Viny, Vin, = U, P, = 14V /dn, 1.€. the same scalings as those of (Chang
et al., 2006). We introduce a fluid Reynolds number, Re, and a porous
Reynolds number, Re,,, by

Vd Vindm

Re = —, Re™ = , (6.88)
v v

and we introduce a non-dimensional Forchheimer number, B,,, and the
Darcy number, d, by

B,, = 2~ §=Y=2 (6.89)

The non-dimensional form of the linearized perturbation equations (6.85)
— (6.87) may then be shown to be

Re(uis + Uu;p + U'dj1w) = —7 3 + Auy, u;; =0, (6.90)
in R? x {z € (0,1)} x {t > 0},
Re™ 1
¢ uly = —m' — —ul, ul> =0, (6.91)
@ )
in R? x {z,, € (-1,-8)} x {t > 0}, and

)% 52

m By, 1
Re™ o U (uf + 65u") = =7 — Sul ul, =0, (6.92)

g it * 02 b2t vt
in R? x {z, € (—=3,0)} x {t > 0}.
The boundary conditions on z = 1 and on z,, = —1 become
u; =0, z=1; Wy =0, z=—1. (6.93)
On the Forchheimer-Darcy interface z = —(d,,, we have
wh = w™ and af = 7™, (6.94)

We henceforth assume we are dealing with a two-dimensional perturbation
in the (z,z) plane, i.e. u = (u,w), etc. Then, we may differentiate (6.94)
with respect to x so that

ort omm

—_— = on z=—0dn,.

or ox fdm
Next, use the differential equations to substitute for these derivatives to
see that

2B » g

1 1
auﬁ:—l—Kuu —i—%uF:gu’T—i—Eum, 2= —fdp.
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This boundary condition is now non-dimensionalized and we find the non-

dimensional interface conditions on z = —[3 are
W' =w™, =B,
Re™ ouf 1 Re™ ou™ 1 (6.95)
4 (2B + DU = ™
o o T EBn Dl =g T

The next step is to derive the three interface conditions on z = 0. Firstly
w = w’ there, so in non-dimensional terms

w=w"V, (6.96)
where V is a non-dimensional velocity scaling given by
Vm
V=—. 6.97
% (6.97)

The Beavers-Joseph condition is
Oue _ «
0z VK

(this derivation works in three-dimensions and so we leave it as it is).
Differentiate this equation in the z and y directions and use the fact that

(uc—ug), (=12, z=0,

u¢ ¢ = —Ow/0z. Then non-dimensionalize to obtain
Pw  ad (0w . OwF
—=—|=—d . .
022 ] (8;2 v 0z ) (6.98)

Note, the interface conditions (6.96) and (6.98) are dimensionless conditions
on z = 0.
We next take the normal stress continuity condition

0
W—2u8—1§:wF on z=0,

and differentiate this with respect to z and y to find

ort _Or 0*w

or  or Moraz’

ort _ Or 0*w

oy Oy Mayaz’
and we then substitute from the dimensional, linearized perturbation equa-
tions for these quantities. The equation which results is then operated on
by 8/0x¢,¢ = 1,2, and the equation u; ¢ = —Ow/dz is employed. One may
then show that

1 v 2B _ I 3
7w,12t + ( + UF> w,Fz = ;w,zzz - ?w,zaa

> K K (6.99)

— —/
T Wt + UW o0 + U W, -

This equation holds on z = 0 and is in dimensional form. The three interface
conditions on z = 0 are (6.96), (6.98) and (6.99).
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We next write the perturbation equations in terms of a single velocity
function. Thus, for a two-dimensional perturbation, equations (6.90) are

Re(uy + Uuy + U'w) = —7m, + Au,
Re(wy + Uw,) = —7, + Aw, (6.100)

Uy +w, = 0.

Due to the last equation we may introduce a stream function ¥(z, z, t) such
that u = ¢,,w = —1,. We then put

,ll) — (b(z)eia(x—ct).
Then,
u= D¢ e@=ct) and w= —qﬁiaei“(w_“).

Then the pressure is eliminated from (6.100) and we find ¢ satisfies the
equation

(D* —a®)*¢ = Re{ia(U — ¢)(D* — a*)¢ —iaU" ¢}, z € (0,1). (6.101)

For the Darcy perturbation equations (6.91) we have

Re™ . m 1 ..,
) Ut = —T, — ﬁu s

Re™ m_ _om_ L1, m (6.102)
® "t TFo520

m m __
u, +w, = 0.

We again introduce a stream function ¢™ (2™, 2",t™) such that u™ =
7w = —yt, with

z - x
Vm = d)m(zm)eiam(xm—cmtm).

By eliminating 7 from (6.102) one then shows ¢™ satisfies the equation

<512 - WgRem) (D* —ap)pm =0,  zm€(=1,-B).  (6.103)

The two - dimensional Forchheimer equations (6.92) yield

Re™ 2B, UF 1
> uf + ?2 u = —Wf - 6—2uF,
Re™ B,UF 1 (6.104)
> wf + 7;;2 wl = —71'5 — ﬁwF,
ul +wf =0.
We introduce the stream function % such that uf’ = @I wlf' = —yI
where

BF = gF (zm)ciam @m—emtn).
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Then, eliminating the pressures in (6.104); o> we show ¢! satisfies the
differential equation

B, UF +1 mUE
( 52 )(D2 —a; )(bF 52 D2¢F (6 105)
it e (D @2)op =0, 2 € (~5,0).

The system of differential equations to be solved comprises (6.101),
(6.103) and (6.105). Note that this system yields an eighth order eigen-
value problem for the eigenvalue ¢ (or ¢,,). This must be solved subject to
eight boundary conditions. These are found from equations (6.93), (6.95),
(6.96), (6.98) and (6.99). These boundary conditions are written in terms
of ¢, ¢" and ¢™ and non-dimensionalized. We omit details, but one shows
they become,

onz=1, ¢=0, D¢=0, (6.106)
on z = —1, ¢dm =0, (6.107)
on z=—p0,
¢" = o™,
2B, +1 iamcnRe™ r_ (1 iapcpRe™ ., (6.108)
(52 o (3 e
and on z = 0,
6 = Vg,
Am
Do -2 (po- Vo Do),
a
a2 cm 1y, P » (6.109)
- [ s (14 2B, VU )}Dqﬁ
ia a*(U —c¢) ial’
= ———)(D’¢—3a’D¢) + - ,
(Remd3v>( ? ?) a2y o a2y ¢

Numerical results for system (6.101), (6.103), (6.105) together with the
boundary conditions (6.106) — (6.109) will be presented in future work.

6.7.9 Brinkman - Forchheimer / Darcy model

We have thus far considered two models for flow over a porous medium
incorporating a transition layer. Namely, when the transition layer is of
Brinkman type, or of Forchheimer type. Each model has its own virtue,
the Forchheimer one incorporating the faster flow as the fluid approaches
the pure fluid layer, while the Brinkman one adapts to flow near a wall
or when the porosity is close to one. In this section we again consider
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z=d
—
Flow Newtonian fluid
—
z=0
N /////// Brinkman - Forchheimer equations ///////
z = —0dny
- Darcy porous medium
z=—dpn

Figure 6.16. Three layer configuration for Poiseuille flow with a Brinkman -
Forchheimer transition layer

the Poiseuille flow problem in a three layer configuration incorporating a
transition layer, but we now account for both features of the Brinkman and
Forchheimer theories by modelling the transition layer with a Brinkman -
Forchheimer equation, cf. equation (6.9). Thus, the flow geometry is as
shown in figure 6.16.

We observe that the merits, and instances where care should be taken, of
using a Brinkman - Forchheimer theory next to a clean fluid are discussed
in some detail by (Nield, 1991b). However, he does not specifically discuss
Poiseuille flow and does not treat the instability problem.

Thus, in this section we consider Poiseuille flow with a Newtonian fluid
occupying the layer R? x {z € (0,d)} while the porous medium occupies
the layer R? x {z € (—d,,0)}. The porous medium is now divided into two
types (from a mathematical point of view), a Darcy layer occupying the
region R? x {z € (—dy, —Bdy,)} with the domain R? x {z € (—8d,,,0)}
containing a porous medium of Brinkman - Forchheimer type, cf. figure
6.16.

The equations governing the motion of the fluid in the domain R? x
(—dm, d) are the Navier-Stokes equations in {z € (0,d)},

Ou; ou; 1 0p ou;

e Au;, =0, 6.110
ot Ty O0x; p Ox; trau Ox; ( )

with equations of Brinkman - Forchheimer type in the layer (—f3d,,, 0), i.e.

L ou B erypr 10077
dp Ot K ¢
ouBF

3:1% ’

v v
BE L — AuPT

p Ox; K ot

(6.111)
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and finally, the Darcy equations occupy the layer z € (—d,, —(3d.,), i.e

1 ou™ 1op™ v oul
-7 — —um o —=0. 6.112
® Ot p Ox; K ox; ( )

Note that u;, uPF, u™ denote the velocity in the fluid, Brinkman - Forch-
heimer, and Darcy layers, respectively, with p, p? and p™ being similarly
the pressures. We also suppose the porosity is the same in the Darcy
and Brinkman - Forchheimer layers, namely ®. The number B is again
a Forchheimer coefficient with the dimension of length.

We discuss the steady solution u = (u(z),0,0), u?f = (uBF(2),0,0),
u™ = (u™,0,0), below and its scaled non-dimensional forms U, UB¥ U™,
We observe now that one may derive the following non-dimensional
linearized perturbation equations

Re(ui,t +Uu;, + U'5ilw) =—T;+ Aug, u;; = 0, (6113)
in R? x {z € (0,1)} x {t >0},
Re™ m 1 ., m
p it = TTa Tl u;; =0, (6.114)
in R x {z,, € (—1 —B)} x {t >0}, and
Re™ BF/ BF BF BF _ 1 uBF BF
> +57U (" +onu”") = —m " — s+ Au
uBF =0,
(6.115)

in R? x {z,,, € (—6,0)} x {t > 0}.

We again study instability via a two-dimensional perturbation and intro-
duce stream functions 1,2 ™ and their associated velocity functions
¢, BT @™ as in section 6.7.8. In this way one derives the differential
equations for ¢, B¥ and ¢™ as

(D* = a®)?¢ = Re{ia(U — ¢)(D* — a®)¢ — iaU" ¢}, (6.116)
with z € (0,1),

1 1y Cr RE™
(52 - fmn >(D2 — a2 ) = 0, (6.117)

in the lower layer z,, € (—1,—0), and

B, UBF +1 B, UBF
( + )(DQ_GQ )¢BF+ D2¢BF

02 m 02
- iamcm% (D? —a?)¢PF (6.118)
2B, 1
+ > UppDo”" — 5(D2 —a2,)?¢"" =0,

where z,, is now in the non-dimensional transition layer, namely, z,, €

(_570)'
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Equations (6.116) — (6.118) are the differential equations to be solved.
They represent a tenth order system for the eigenvalue ¢ (or ¢;,) and may be
efficiently solved numerically by the D? Chebyshev tau method described
in section 9.2.1. However, we must first show how one determines the steady
solution and the boundary and interface conditions.

We assume the upper boundary is fixed. Thus, in dimensional form

u;=0 on z=d. (6.119)
On the bottom of the porous layer we suppose no flow out, so
us=w" =0 on z=—dp. (6.120)

On the fluid / Brinkman-Forchheimer interface z = 0 we assume w; is
continuous and also the stress vector is continuous there. The stress vector
t is given by

t; = njty; or t?F = njtg-F
where t;;, tgF denote the stress tensors. The stress tensors have form
tij = =705 4 p(uij + uj),
thF = —nPF oy + Sl +ul),
where we recall we are dealing with perturbations to the basic solution

a, P’ a™. Thus, we require (for a two-dimensional perturbation) the

stress vector components t; and t3 to be continuous across z = 0. This
leads to the four interface conditions

u=uPr, w = wP",

21 OwBF w

BF

it - _ 9 —

+ ® 9zm Tt Koz (6.121)

p(OuPr  owPTN _ (Ou | Ow
o\ oz " oem ) "M\ o T o)
on z =0.

On the Darcy / Brinkman-Forchheimer interface we assume w is contin-
uous, continuity of normal stress (i.e. of the normal stress vector), and the
Beavers-Joseph condition, thus

w™ = wBF’
_gm — _gBF 2p ow”"
P ozm (6.122)
3UBF o
¢ _ BF m _
Hzm _\/?(U’C _uC )7 C_1a27
on z = —fd,,. (Note we have left the Beavers-Joseph condition in its three-

dimensional form, although one may directly handle the two-dimensional
equivalent.)
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The steady solution to equations (6.110) — (6.112), u = (u(z),0,0),
uBf = (uBF(2),0,0), u™ = (u™(2),0,0), must be found which satisfies
the boundary and interface conditions (6.119), (6.120), (6.121) and (6.122).
One shows that

== (6.123)
and using (6.119),

u(z) = % (d? — 2%) + ay(z — d), z € (0,d), (6.124)

where oy is to be determined from the interface conditions (6.121) in con-
junction with calculating @2F. The function @wP¥(2) is not constant and
satisfies the nonlinear ordinary differential equation

B
A— ZaBF — Z(gBF)? 4 %aff =0, ze(—fdn,0). (6.125)

The function @”%(2) must be deterimined numerically, either by solving
the nonlinear ordinary differential equation (6.125), or by multiplying the
equation by #2F and integrating, and then converting the equation to an
implicit integral equation for @BF. The interface conditions must then be
employed to completely determine @Z% and 4.

The boundary and interface conditions (6.119) — (6.122) may be written

in non-dimensional form as

'U/:O,’I,UZO7 Zzl, ’wm:O, Z:—l’
L T
7 az’%ﬂ \/E Ozm O0zm ’ ’
Re™ 1 . Re™ 2B,,
3 W +6—2u =3 upt 52 UBFyBE
1 1 2

Vw = VypwPt Vu=V,uP", 2=0;

Vd® (Rem By Bmpnrypr  Lpr éA“BF * 2wBF>

e ! 52 52 o
= Re(us + Uuy + U'w) + 2w, , 2=0;
vi

q)(uzBF+wa):uz+wxa z=0.
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The above ten boundary and interface conditions are written in terms of
the velocity functions ¢, P and ¢™ as (in non-dimensional form),

0=0,Dp=0, z=1; o" =0, zp,=-1; (6.126)

0" = 6P D2PT = (DT — Do),z =B (6127)

5

Re™
—1 m miD BE _
10 C > 10}

2B, pr 1 202\ . gr
+< U +52+(I)>Dq§

(D?* = a3,) Dg""

| =

. Rem™ . 1 _
= —zamcm?Dd) + 6—2D¢> , z=—0 (6.128)
¢ = %’”w)BF, D¢ = dVDsPF, - =0; (6.129)

vd“'{-é(ﬁ —a?)DpP" — iamcm%DqﬁBF

2B, UBF 1
+ ("(;2 + 2afn>D¢BF}
= —[Reia(U — ¢) 4+ 2a°| D¢ — ReialU’'p, =z =0; (6.130)

d
%(D2 +a2)pP" = (D? +a?)p, z=0. (6.131)
Thus, the eigenvalue problem to be solved consists of equations (6.116) —
(6.118) together with the boundary conditions (6.126) — (6.131). Numerical

results for this system will appear in future work.

6.8 Acoustic waves, ocean bed

(Caviglia et al., 1992a) treat the problem of propagation of a wave in a
region composed of a layer of fluid overlying a layer of porous material.
The application which motivates their work is to understand how a sound
wave travels through the sea and is then relected / transmitted through the
porous sea bed. They model this scenario by assuming the half-space above
z = 0 is filled with an inviscid fluid while the half space below z = 0 is
filled with a saturated porous medium, see figure 6.17. To model the porous
medium they adopt the linearized version of the theory of (Bowen, 1982),
which is a mixture theory which allows for variable porosity as discussed
in chapter 1.

In the following sub-section we describe wave propagation in a porous
medium allowing the solid structure to also move. The material of section
6.8.1 does not use an equivalent fluid type of theory as is used in chapter 8.
Thus, section 6.8.1 is of interest in its own right for sound wave propagation
as considered in chapter 8.
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inviscid fluid

reflected WBN /n(ndent wave
z=0

refracted wave porous medium

Figure 6.17. Reflection - refraction at the sea bed

6.8.1 Basic equations

A heuristic approach to seeing the connection between porosity and the
partial densities is now given. Let V' be a volume occupied by a mixture of
a fluid and a solid. Suppose the fluid occupies the fraction vy while the solid
occupies vy, with vy 4+ v, = V. Then, if py and p, denote the actual fluid
and solid densities and my and m, are the respective masses, py = my /vy
and ps = ms/vs. We define the partial densities py and ps by py = my/V
and ps = ms/V. Then, py and p, satisfy the volume additivity relation

Ps o, Ps

- — =1 (6.132)
Pr  Ps

The porosity of the porous medium, ¢, is defined by

__fluid volume

¢ " total volume
_Yvr
TV
PP (6.133)
P Ps

(Caviglia et al., 1992a) consider a mixture of one fluid and one solid in the
(Bowen, 1982) theory and we briefly report their equations and findings.
The governing equations begin with the balance of mass for the fluid and
the solid components,

0
DL 4 (ppol)i =0, (6.134)
ot
and

Ips
ot

+ (psv7) s =0, (6.135)



6.8. Acoustic waves, ocean bed 291

The balances of momentum for the fluid and solid constituents are

fo.f f
a(pfvf) O(psv; vj — Zij) f
i = p’ Nl
ot O0x;j Pi (6.136)

and

Opsvi) | Olpsvivy —Tj)
8t 8Ij

In these equations ol s

177

=p. (6.137)

are the fluid and solid velocities in the mixture,

TiJ;, T7; are the fluid and solid partial stress tensors and p{ , p; are interaction
forces. The stresses are given by the constitutive equations

0
pr—p
T) = —Xs (fp?c‘f) 8ij + Lp(p — &°)dij + Aspui 165, (6.138)
and
S s s s 0 (pf B pg)c)
17 = Asug g 0i+ps(ui j+us ) +s(d—8")dij — Asy o dij, (6.139)
f

where A¢, I'f, Agf, As, 115, I's are constants, p(}, p% are constant equilibrium
values of py, ps, and u; is the solid displacement.
The constitutive equations for the interaction forces are taken to be

pi = €] —v;) = —p! (6.140)

7
where £ > 0 is a constant.
We have variables us;, ’Ulf ,ps, py and ¢ and hence need a further equation
to complete the theory. In general we can adopt the equation of (Bowen,
1982) for the porosity ¢, of the form

é) = F(¢7pf7ui,j)a

for some constitutive function F'. We report the linearized equation adopted
by (Caviglia et al., 1992a), i.e.

99 _
ot

—Mw—w—ua+f( , (6.141)
Op 2\ pf

where Ay > 0 is constant and ®; is a constant. Thermodynamics requires
that ps > 0 and the matrix A be positive-definite, where

As +2ps/3 Asp T
A= /\sf )\f Ff
T, I, @

6.8.2 Linear waves in the Bowen theory

(Caviglia et al., 1992a) consider a small amplitude wave moving in the
porous medium and then their equations linearized about the equilibrium
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state pf = constant, pS = constant, Zf =0, v; =0, are
ps
ot + pfvz i = 0,
dps 0
5.0
8t + psvz,z )
o vl A s s
Pf ot = _)‘Sfuj,ji _Ffﬂ,ﬂ'f(%f ;) =0,
(6.142)
0 008 Ast
psa _)‘u’ﬂ po pri = s [Auf + 5]
- Fsﬁ + f(’U - ) 0,
aﬁ I Ff Pf _p?
— 4+ A -° —ul, + = =0.

Solutions are sought of form

pr— pf = pfpf expli(k - x — wt)],

ps — P = pspl expli(k - x —wt)],

ul =af expli(k - x — wt)], (6.143)
: explik - x — wt)],

B8 = B explilc- x — wt)],

where k is a wave number and B, Psy P af , 47, are the wave amplitudes.

The representation (6.143) is substituted in (6.142) and equations for k
and w are obtained. (Caviglia et al., 1992a) consider specifically longitudinal
waves which satisfy

k xa/ =0, k x 0° =0,
and transverse waves which satisfy
k-a/ =0, k-a°=0.

The transverse wave is found to satisfy the propagation condition

w? wp}pd +i€(p} + p7)

k-k=
L wp§ + i€
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For the longitudinal waves (Caviglia et al., 1992a) find the propagation
condition

2.0 _ . k-k)[2 A L.
{—wps—zwéﬂ k) [2us + S‘W]}
2

—w2d —iw : L

r,r
— {wa + (k-k) [/\sf + Wizw)]}
I,y

x{iwf—i—(k-k)[)\sf—m]}:&

This equation is solved for k2. It is worth observing that when the
interaction terms between the fluid and solid are set equal to zero, i.e.
& Xy, Iy, T's =0, equation (6.144) reduces to

(WPl = (s + A )R?] [wpf = Ask?] = 0.

This yields the classical relationship between w? and k? for an elastic wave
(first bracket) and a fluid (second bracket) wave.

In fact, (Caviglia et al., 1992a) show that the longitudinal and transverse
waves are the only ones which can occur. They show that there will be two
longitudinal waves, a fast and a slow one, and a transverse wave.

6.8.3 Boundary conditions

To study propagation of an incident wave passing through the fluid and into
the porous medium we need appropriate conditions at the interface. In fact,
by treating the porous medium as a mixture we can derive exact bound-
ary conditions. There is no need to include any experimentally motivated
interface condition like the Beavers-Joseph one (equation (6.2)).

The interface between the fluid and porous medium is the plane z = 0.
(Caviglia et al., 1992a) derive balance laws for the total density p = pys+ps
and total velocity v given by pv = p;vy + psvs. The latter involves the
total stress T = T/ +T*. By applying a pill-box argument to the governing
equations at the interface (Caviglia et al., 1992a) show that

[p(v—V)-n] =0, [TIn — [v]p(v—=V) -n=0,

where V is the interface velocity, n is the normal at the interface, and []
denotes the jump in a quantity. From these relations, noting V = v® at the
interface they deduce

PF(UZF—UZ-S)W pr(vzf —Uf)ni,

where F' denotes the fluid in the region z > 0. From the above relation
they deduce that

F_. _ f. _ s _
vin; =v;n; =v;n; atz=0.
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The stress continuity condition at the interface, derived by (Caviglia et al.,
1992a), in the linearized case, is

Tﬁnj = (Tj); + T35 )ni.

6.8.4 Amplitude behaviour

(Caviglia et al., 1992a) consider a wave moving through a perfect fluid in
the domain z > 0. They study wave motion in the (x, z) plane and have
solid and fluid displacements in the region z < 0 of form uf = (ur,0,wy),
u® = (us, 0, ws) which are written in terms of potentials as

om0 o0
Us = o + ox +8z’
o6 060w

s =52 0z Oz’
O dpa O
WSy TG, T

ek dg2 OV

W = b1 —— — +a—.

r=h 0z +M28z+ Ox
The equivalent potential in the region z > 0 is written as ¢, and then
¢r, the longitudinal potentials ¢1,®2 and the transverse potential v are

written in the form

Op = {(IDZ» exp(—ik,z) + ®, eXp(ikzz)} exp{i(kwx - wt)},

¢1 = Dy exp(—iki.2) exp{i(kzx — wt)},

¢z = Py exp(—iky.z) exp{i(kex — wi)},

Y = Wexp(—iks.z) exp{i(k,x — wt)}.
Solutions are found and the interface conditions employed to yield the
appropriate transmitted and reflected wave amplitudes. Graphical output
of the amplitude behaviour for the densities and the porosity are given in
(Caviglia et al., 1992a).

A specific example is considered by (Caviglia et al., 1992a) of a wave
moving through water (z > 0) into a kerosene-sandstone mixture (z < 0).
In the kerosene-sandstone porous material the wave phase velocities are
calculated as

Vi = 2.2023 x 10° cm s 1,
Vo = 0.3256 x 10° cm s~ 2,
Vs =1.1393 x 10° cm s~ 1,

where V3 corresponds to the transverse wave, while V; and V5 correspond to
the fast and slow longitudinal waves, respectively. Details of the incident,
reflected and transmitted wave amplitudes are given in (Caviglia et al.,
1992a).
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In section 6.8.1 we have considered wave propagation in a saturated
porous medium using a mixture theory which includes porosity as an inter-
nal variable. In a sense, this leads naturally into the next two chapters
where sound wave propagation in other types of porous media is considered
in detail.



7
Elastic Materials with Voids

7.1 Acceleration waves in elastic materials

7.1.1 Bodies and their configurations

We consider a body B deformed from a reference configuration at time
t = 0 to a current configuration at time t¢.

Points in the reference configuration are labelled by boldface notation X
or indicial notation X 4. In the current configuration X — x. The mapping
is thus

x = x(X, ) (7.1)

The coordinates X 4 are material (or Lagrangian) coordinates whereas x;
are spatial coordinates (Eulerian coordinates).

In elasticity we need the displacement vector u of a typical particle from
X in the reference configuration to x at time ¢, so

The velocity of a particle v; is

0i(Xa,t) = Oz;

Ot IX constant '

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_7, (© Springer Science+Business Media, LLC 2008
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In fluid mechanics we usually use the inverse of (7.1) to write v; = v;(x;,t)
- this is the spatial description, i.e. that following the particle.

7.1.2  The deformation gradient tensor

The deformation gradient tensor F;4 is defined by

89@
Fip = .
470X,
From (7.3) we find the displacement gradient as
ou; 0x;
A= g = o —0ia = Fia—dia.
ti.A 0X 4 0X A A
7.1.83  Conservation of mass
The relation
po = pdetF

is the conservation of mass in Lagrangian form. (Recall that in Eulerian

form this is
7594_( ;) =0.)
5 T (pvi)i =0.

N.B. If the material is incompressible then p = constant so pg/p = 1.
Therefore, in an incompressible material the deformation must satisfy

detF = 1.
(See (Spencer, 1980), pp. 91-95.)

7.1.4  The equations of nonlinear elasticity

The tensor 7; 4 is called the Piola-Kirchoff stress tensor (useful in elasticity

because it refers back to the reference configuration) and is defined by
ow

T OFa’

where W is the (internal) strain energy function.

The equations of nonlinear elastodynamics referred to the body in its
reference configuration have form

TiA

871'1;

poZi = ﬁ + po fi
or
0%x; 0 ow
PG |x = 59X, <axi,A) + pofis

see (Spencer, 1980), eq. (9.38).
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Now, u; = z;(X,t) — X; and so &; = ii; and

oW oW Ou,p
8xi,A o 6u,x,B 8:61',14 )

But v, p =z, g — drB SO

aur,B axr,B

8.4 = 0zi1 = 0ri0BA
whence
ow oW S — 19144
Or; o Ou.p AB = Ouia

Thus, the equations of nonlinear elastodynamics may also be written as
0 ( ow

PoU; = ﬁ

P — ;- 7.4
o) oo (7.4
To proceed, we need to know the functional form of W = W (u; a).
If the deformation is only in one direction, say the x-direction then u =
xr — X, where u = u, and

ou_or
X 90X
is the one-dimensional strain. The one-dimensional Piola-Kirchoff stress is

m = OW/0ux. In particular, for one-dimensional motions, equations (7.4)
become

E=Ux =

_ i LW + f
Potiet = 5x \oux ) 7 1°
or
o (oW
Poly = 8X<06> +pof- (7.5)

If W is quadratic in €, then

01 a
W=—u%=—¢€.
g Ux T o€

Put f =0, then equation (7.5) is linear and reduces to
polit = QUXX -

This is just the usual wave equation. Thus, a quadratic strain energy
function leads to a linear theory of elasticity.

We shall now focus on a general form for W, namely, W = W (e).

The equations of nonlinear elasticity are derived in many forms in
(Spencer, 1980), (Ogden, 1997), and (Holzapfel, 2000).
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7.1.5 Acceleration waves in one-dimension

The general theory of acceleration waves in nonlinear elastodynamics is cov-
ered in detail in (Chen, 1973). (Truesdell and Toupin, 1960) and (Truesdell
and Noll, 1992) cover many aspects of acceleration waves and singular
surfaces, in general.

Although the ideas of acceleration waves have been under constant devel-
opment for over forty years, they are still being employed with much
effect in the current literature. In fact, the use of acceleration waves and
related analyses have proved extremely useful in recent investigations of
wave motion in various dispersive and random media, in a variety of ther-
modynamic states, see e.g. (Christov and Jordan, 2005), (Christov et al.,
2006; Christov et al., 2007), (Ciarletta and Straughan, 2006), (Eremeyev,
2005), (Fu and Scott, 1988; Fu and Scott, 1991), (Gultop, 2006), (Jordan,
2005a), (Jordan and Christov, 2005), (Jordan and Puri, 2005), (Kameyama
and Sugiyama, 1996), (Ostoja-Starzewski and Trebicki, 1999), (Puri and
Jordan, 2004), (Quintanilla and Straughan, 2004), (Rai, 2003), (Rajagopal
and Truesdell, 1999), (Ruggeri and Sugiyama, 2005), (Su et al., 2005),
(Sugiyama, 1994), (Valenti et al., 2004).

Suppose we have an elastic body occupying R? and the equations of
motion are (7.4). Recall that 4 denotes differentiation with respect to X 4,
e.g. uj 4 = Ou;/0X 4. An acceleration wave is a surface S across which
s tt, Wit As Wi, AB, Wittt, Ui ttA, Wi tAB, Ui apc suffer at most finite discon-
tinuities, with the functions and first derivatives w;,u;+,u; 4 continuous
everywhere. The body force is at least C1(IR3).

To illustrate the basic concepts of acceleration wave analysis, we shall for
now restrict attention to a plane acceleration wave moving in the direction
of the x—axis, with one-dimensional motion.

N.B. Since u; 1+ has a finite jump across & we call it an acceleration wave.

For a function h(z,t) we define

ht(x,t) = hn}s h(z,t) from the right,

h™(z,t) = liH‘lS h(z,t) from the left.

In particular, h™ is the value of h at S approaching from the region which
S is about to enter. The jump of h at S, written as [h], is,

[h] =h~ —ht. (7.6)

We commence with the equations of motion for a one-dimensional
elastodynamic body,

o [(OW
Polit = X <8€> + pof. (7.7)
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By the chain rule,

o (oW W 0*W
X\ 9e ) T g X T e tox = Wenx

We use this in (7.7) and take the jump of the resulting equation, to find
poluet] = Wee [ux x] (note [po f] = 0).

Next, employ the kinematic condition of compatibility, sometimes known
as the Hadamard relation,

0 of of
5 1= [at] +V[6X]
where /6t denotes the time derivative at the wave. (The Hadamard relation
is discussed in detail in (Chen, 1973), appendix 1, and also in (Truesdell
and Toupin, 1960), section 180.)

Note, since u € CY(R), [u;] = 0,[ux] = 0, so by using the Hadamard
relation,

(7.8)

1)
0=75 [ue] = [ue] + Vuex],
and
0
0= E [’LLX] = [’LLXt] + V[UX)(].
Thus,
[uge] = —Viurx] = V2[“XX]~ (7.9)
From this and the equation of motion we thus find
(p0V2 — W“) [’ILX_)(] =0. (710)
For a non-zero amplitude
a(t) = [uu]
we see from (7.9), (7.10), that
y2 = Wee
Po

Thus, the speed of the wave is

1 oW
Vzﬁ ﬁ(u}).

Note that V depends on the value of u} before the wave (although u} =
To find the equation governing the amplitude a(t) we differentiate (7.7),

0
Polity = ot (Weeuxx) + pofi, (7.11)
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or, since

0
5 (WeeuXX) = WeeeuXtuXX + WeeuXXh

then (7.11) becomes
pouttt = Weeeuxtuxx + Weeuxxe + poft-
Take the jump of this recalling f € C! so [f;] =0,
polttt] = Weeeluxiux x| + Wee[ux xi]- (7.12)

From the definition of [h] we may prove the relation for the jump of a
product of functions g, h,

lgh] = g™ [n] + h*[g] + [g][R]. (7.13)
Also,
da _ Vv 7.14
5t [uttt] + [UttXL ( : )
% [urx] = % (3) = [ugx] + Viuexx],
or
- % % + % %f/ = [ugx] + Viuxx]. (7.15)
Use (7.13), (7.14) in (7.12),
da
Po <6t_V[uttX]) = Weelux xt] (7.16)

+ Weee (Uz_X [UXX} + U}X[utx] + [uxx}[utxD.
Now substitute from (7.15) for the term —poV[usx] on the left of (7.16),
to obtain
da  po OV

- (1+,00V2 [UtXX] = Wee[uXXt}

PSSt~V ot (7.17)

+ Weee (ux [uxx] + uy x [uex] + [uxx][uex]).-

Observe now that the terms in [u;x x| on the right and left cancel out since
V2 = Wee/p0~
The next step is to use (7.9), i.e.

[ux] = —a/V,  [uxx]=a/V?
in (7.17), to derive

6701_@67‘/ _WE“(%a_q&){a)_Weeeag

PSSt~ v ot 4T V2 % V3
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or,

da po OV uf ul %%
2p0 < L Weee — =X Weee “Ca®=0. (718
POt (V 5TV v SRESTER (7.18)
This is the equation governing the evolutionary behaviour of the amplitude
a(t) - the amplitude equation. It is a Bernoulli equation, which may be
written in the form

oa
5 + a(t)a + B(t)a* = 0.
It may be solved by the substitution v = 1/a to yield the general solution
0
a(t) = a(0) (7.19)

eXp{fo ds} + fo exp{f dﬂ}ds

7.1.6 Given strain energy and deformation

To solve (7.18) and gain any useful information we need to know

(a) the form W = W (e) (constitutive theory)

(b) the deformation x(X) ahead of the wave, or more generally, (X, t).
We do this in an illustrative case. Suppose

o B v

for constants «, 3,~. Then,
We = ae + B + €,
Wee = a + 20e + 3v¢€,
Weee = 208 + 67e.

Suppose the deformation before the wave passes is

= MX,

for A a constant. Then,

€E=ux = % —-1=Xx-1
Observe that

" 0 n 0
utxza()\—l)zo, and uXXZG—X(/\—l):O.

Since V2 = W /po we find

1

V2= — {a + 280 —1) + 3y((\ — 1)2} . (7.20)

Po
N.B. Equation (7.20) imposes restrictions on «, 3,7, since V2 > 0, so

o + 208 + 3ye2 > 0.
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From equation (7.20), V' is constant and so

%
— =0.
ot
Thus, the coefficient of a in (7.18) is zero. Hence, (7.18) reduces to
da Weee o
— = 0. 7.21
ot 2p0V3 “ ( )
But,
Weee 28 + 6y(\ — 1)

200V 2pp{a+26(A — 1) + 3y(A — 1)2}3/2p5 >
Define this (constant) coefficient to be k, i.e.

B0 -Dhm
T {a 12800 —1)+3y(A—1)2p3/2°

Thus, equation (7.21) may be rewritten as

(7.22)

da
— +ka® = 0.
5t + ka 0
Therefore, at the wave,
a(t) d t
/ =k / ds.
a(0) @ 0
This gives
1 1
-+ —— = —kt
o) a0)
whence,
a(0)
t) = —————.
o) = T oot
We see that a(t) blows up in a finite time if
a(0)k < 0.
The blow-up time is
_ 1
a(0)k

When the amplitude blows up, a(t) = u;; — u}; — oo and it is believed a
shock wave forms, i.e. u; develops a discontinuity across S.
For blow-up, since the denominator in (7.22) is positive, we need

a(0)(B+3y(A—1)) <0.

Thus,
if a(0) < 0, we need S+ 3y(A—1) >0,
if a(0) > 0, we need 8+ 3y(A—1) <0.
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The structure of an acceleration wave as it evolves, and in particular, as
the amplitude blows up, is a difficult numerical problem. It has been the
subject of numerical calculation by (Jordan and Christov, 2005), (Christov
et al., 2006). In general, numerical solution of blow-up in pdes is a subject of
much recent interest, see e.g. (Straughan, 1998), (Ushijima, 2000), (Kirane
et al., 2005), (Hirota and Ozawa, 2006), (Galakov, 2007), and the references
therein.

7.1.7 Acceleration waves in three dimensions

An acceleration wave in an elastic body in three-dimensions is defined as
in section 7.1.5. Namely, u; is C! everywhere and the second and higher
derivatives of u; are allowed to have finite discontinuities across a surface
S. For simplicity we take the body force f; = 0.

The basic governing equations are then (7.4) with f; = 0, so

G 0 (oW
poziaXA 8ui,A

or since W = W (u; 4) we find using the chain rule that
o*w
Ou,, BOU;, A

potl; = Ur BA - (7.23)

We take the jump of equation (7.23) to find

o*w
;] = ———— [u, . 7.24
polii] R [ur,Ba] (7.24)
General compatibility relations for a function (X, t) are needed across
S. These are given in detail in (Truesdell and Toupin, 1960) or in (Chen,
1973). We simply quote those we need. If 1/ is continuous in R?® but its
derivative is discontinuous across S then

[.a] = NaB,  where B = [Ny g]. (7.25)

When ¢ € C*(R?) then
[aB] = NaANpC,  where C = [NFN®y gg]. (7.26)
In (7.25) and (7.26), N4 refers to the unit normal to S, but referred back
to the reference configuration. Relations (7.25) and (7.26) are derived from

(Chen, 1973), equations (4.13), (4.14). The relation corresponding to the
Hadamard formula (7.8) in three dimensions is, cf. (Chen, 1973) (4.15),

5 .

5 W =W+ UnB (7.27)

where 1) = 91 /dt|x, Uy is the speed at the point on S with unit normal
Ny and B is defined in (7.25).
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Since u; € C'(R3) we find using (7.27)

)
0= [i;] = [its] + Un [N 4] (7.28)
o ) B
0= a [ui7,4] = [ui,A] + UN[N uLAB] . (7.29)
Whence from (7.28) and (7.29) we derive
[i1;] = —Un [N, 4] (7.30)
(N4 4] = ~Un[NANPu; ap). (7.31)
Hence, combining (7.30) and (7.31) one finds
[ii;] = UX [N NPu; ap]. (7.32)

By repeated use of (7.25) we find

[ur,aB] =Na [NRur,BR}
=NaNg[NENSu, rs]
NaNp
= 0z

[iir ] (7.33)

where in the last line we have employed (7.32).
We now define the amplitude of the acceleration wave, a;(t), by

a;(t) = [i] .

Note that we assume a; does not vary with surface coordinates over the
surface S. Upon employing (7.33) in (7.24) we find

0?°W  NaNg

poa 8uT738ui7A UIQV @ ( )
Now, define the acoustic tensor Q by
*wW
ir= NANp ——— . 7.35
Q ANs G (7.35)

Then, (7.34) may be rewritten as a wavespeed relation as follows
(poU%6ir — Qir)ay = 0. (7.36)

This is an eigenvalue/eigenvector equation. The wavespeeds UJQ\, are effec-
tively the eigenvalues of Q);; and a; are the eigenvectors. In fact, one may
investigate conditions for propagation of a plane wave in three-dimensions
from equation (7.36). It is necessary to investigate the amplitude. For exam-
ple, if we can write a; = an;, where n; is the unit normal to S in the current
configuration then we have a longitudinal wave. One can also consider prop-
agation of transverse waves where a; = as;, s; being a tangential vector to
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S. The amplitudes of longitudinal and transverse waves may be calculated
effectively as in section 7.1.5 although the calculation is more involved.

A very useful comparison of the propagation conditions for an accelera-
tion wave in a nonlinear elastic material and for a plane wave in a linearly

elastic body is given by (Ogden, 1997), pp. 473 — 478.

7.2 Acceleration waves, inclusion of voids

7.2.1 Porous media, voids, applications

As discussed in chapter 1 there are many types of porous media, e.g. sand,
stone, high porosity metallic foams, animal fur, to name a few. Additionally,
there are many kinds of theories for describing the evolutionary or static
behaviour of porous media, e.g. using homogenization, mixture theories,
classical theories of Darcy, Forchheimer, Brinkman. In this section we wish
to examine another class of theory which is believed capable of describing
certain motions in porous media. This is the theory of elastic materials
containing voids developed by (Nunziato and Cowin, 1979). This theory
is particularly useful to describe nonlinear wave motion and accounts well
for the elastic behaviour of the matrix, being a generalisation of nonlinear
elasticity theory. Interestingly, while there are many studies involving the
linearised theory of elastic materials with voids, see e.g. (Ciarletta and
Tesan, 1993) or (Iesan, 2004), analysis of the fully nonlinear equations is
only beginning, see e.g. (Iesan, 2005; Iesan, 2006).

The basic idea of including voids in a continuous body is due to
(Goodman and Cowin, 1972), although they developed constitutive the-
ory appropriate to a fluid. This they claim is more appropriate to flow of
a granular medium. Acceleration waves in the Goodman-Cowin theory of
granular media were studied by (Nunziato and Walsh, 1977; Nunziato and
Walsh, 1978). For a reader interested in the theory of voids I would suggest
first reading the article of (Goodman and Cowin, 1972), and then progress-
ing to the theory of elastic materials with voids as given by (Nunziato and
Cowin, 1979). General descriptions of the theory of elastic materials with
voids and various applications are given in the books of (Ciarletta and
Tesan, 1993) and (Iesan, 2004). Continuous dependence on the coupling
coefficients of the voids theory (a structural stability problem) is studied
by (Chirita et al., 2006).

The potential application area for the theory of elastic materials with
voids is huge. In particular, wave motion in elastic materials with voids has
many applications. (Ciarletta et al., 2007) mention four application areas
of immediate interest. To appreciate the potential uses we briefly describe
these areas. (Ouellette, 2004) is a beautiful and inspiring article which deals
with many applications of acoustic microscopy. We are all aware of optical
microscopy, but the potential uses of acoustic microscopy are enormous.
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(Ouellette, 2004) points out that the presence of voids presents a serious
problem for acoustic microscopy, and a study of wave motion in an elastic
material with voids is likely to be very helpful here. She observes that,
“acoustic microscopy remains a niche technology and is especially sensitive
to variations in the elastic properties of semiconductor materials, such as
air gaps, known as delaminations or voids ...” In particular, (Ouellette,
2004) draws attention to several novel applications of acoustic microscopy
in diagnostic medicine. She notes that one may, “apply a special ultrasound
scanner to deliver pathological assessments of skin tumours or lesions, non-
invasively,” and especially there is, “no need to kill the specimen as is
usually needed in optical microscopy.” (Diebold, 2005) further emphasizes
these and other applications.

Wave motion is important in the production of ceramics, or certainly
in ceramic behaviour. (Saggio-Woyansky et al., 1992) observe that porous
ceramics are either reticulate or foam and are made up of a porous network
which has relatively low mass, low thermal conductivity, and low density,
and (Raiser et al., 1994) report experimental results where microcracking
along grain boundaries in ceramics is caused by compressive waves. Since
reticulate porous ceramics are used for molten metal filters, diesel engine
exhaust filters, as catalyst supports, and industrial hot-gas filters, and both
reticulate and foam porous ceramics are used as light-structure plates, in
gas combustion burners, and in fire - protection and thermal insulation
materials, a study of wave motion in such materials is clearly useful.

A further important application area for elastic materials with voids
is in the production of building materials such as bricks. Modern build-
ings are usually made with lighter, thinner bricks, often with many voids
in the building materials. In seismic areas lighter materials are necessary
and much applied research activity is taking place. However, the use of
lighter materials, especially those with voids is creating an environmental
problem because noise transmission through such objects is considerably
greater. Consequently, there is much applied research ongoing in the area of
acoustic materials with voids, cf.(Garai and Pompoli, 2005), (Maysenholder
et al., 2004), (Wilson, 1997), and any theoretical model for acoustic wave
propagation in an elastic material with voids which yields useful results is
desirable.

7.2.2  Basic theory of elastic materials with voids

The balance equations for a continuous body containing voids are given by
(Goodman and Cowin, 1972). We use the equations as given by (Nunziato
and Cowin, 1979) since these are appropriate for an elastic body.

The key thing is to assume that there is a distribution of voids throughout
the body B. If v(X,t) denotes the density of the elastic matrix, then the
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mass density p(X,t) of B has form
p=uvy (7.37)

where 0 < v < 1 is a volume distribution function with v = v(X,1).
Since the density or void distribution in the reference configuration can be
different we also have

Po = Y00

where pg, Y0, Vo are the equivalent functions to p,~, v, but in the reference
configuration.
The first balance law is the balance of mass

pldet F| = po .

With 74; being the Piola-Kirchoff stress tensor and F;4 = z; 4 as before,
the balance of angular momentum states

aFT = FrT.
The balance of linear momentum has form

pol; = Tai,a+ pofi, (7.38)

fi being an external body force. The balance law for the voids distribution
is

poki = ha A+ g+ pol, (7.39)

where k is an inertia coefficient, h 4 is a stress vector, g is an intrinsic body
force (giving rise to void creation/extinction inside the body), and ¢ is an
external void body force. Actually, (Nunziato and Cowin, 1979) allow the
inertia coefficient k to depend on X and/or ¢, but, for simplicity, we follow
(Goodman and Cowin, 1972) and assume it to be constant.

The energy balance in the body may be expressed as

POE = WAiFiA +hav A — gv — qa,a + por, (7.40)

where €,q4 and r are, respectively, the internal energy function, the heat
flux vector, and the externally supplied heat supply function. To under-
stand equation (7.40) we may integrate it over a fixed body B, integrate
by parts, and use the divergence theorem to see that

dt
where 0B is the boundary of B. Employing (7.39) with ¢ = 0 we may
rewrite the above as

pok
dt 2

In this form we recognise the equation as an energy balance equation with
a term added due to the kinetic energy of the voids. In fact, (Iesan, 2004),

poedV+/ (gv+ha av)dV = /71',4z FiadV — qANAdS+/ pordV,
B

OB

(p e+ == )dV = /77,4z sadV — qANAdS+/p0rdV

OB B
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pp- 3-5, shows how one may begin with a conservation of energy law for
an arbitrary sub-body of a continuous medium with voids, and then derive
equations (7.38), (7.39) and (7.40) from the initial energy balance equation.

It is usual in continuum thermodynamics to also introduce an entropy
inequality. We use the Clausius-Duhem inequality

mz—(“) Lo (7.41)
o), 0

)

where 7 is the specific entropy function. Observe that the sign of the first
term on the right of (7.41) is different from that of (Nunziato and Cowin,
1979). (One could use a more sophisticated entropy inequality where g4 /6
is replaced by a general entropy flux k, as in (Goodman and Cowin, 1972),
but the above is sufficient for our purpose.) In chapters 2 - 6 we have
employed T to denote the absolute temperature. However, in the solid
mechanics literature and in the literature involving acceleration waves it is
more usual to employ 6 to denote the absolute temperature. This notation
fits in well with employing €, 1, n to denote internal energy, Helmholtz free
energy, and entropy. Therefore, in this chapter, chapter 7, and the next,
chapter 8, 6 will denote the absolute temperature in a body.

7.2.83 Thermodynamic restrictions

We consider an elastic body containing voids to be one which has as
constitutive variables the set

¥ ={vo, 1, Fia,0,0 a,v 4} (7.42)
supplemented with . Thus, the constitutive theory assumes

e=¢€(%,v), Tai = TAi(3,7), qa =qa(X,7),

=m0 hamha®n), g-eme. O

This is different from (Nunziato and Cowin, 1979) who regard n as the
independent variable rather than 6 and they also assume g4 = 0.

To proceed we introduce the Helmholtz free energy function v in the
manner

€ =1+ nf. (7.44)

Next, (7.40) is employed to remove the terms —ga, 4 + por from inequality
(7.41) and then utilize (7.44) to rewrite (7.41) as

qa0 4

— po(th +nd) — + maiFia + haiva — g > 0. (7.45)
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The chain rule is used together with (7.43) to expand ¢ and then (7.45)
may be written as

MW Nyl (O \p
(Poa +) 0 ( 0 5FA TrAl)FlA

(po 20 + pon) ( 8— - hA) Ua (7.46)

PR
,0039 A '008

The next step is to observe that FiA,é,QA, v 4 and U appear linearly in
inequality (7.46). We may then follow the procedure of (Coleman and Noll,
1963) and assign an arbitrary value to each of these quantities in turn,
balancing equations (7.38), (7.39) and (7.40) by a suitable choice of the
externally supplied functions f;, ¢ and r. We may in this manner violate
inequality (7.46) unless the coefficients of FiA,9,49.7A,1'/7A and ¥ are each
identically zero. Hence, we deduce that

Y # (1,0 4),
hA:POal = hA#hA(l'/,o,A), (7.47)
v,A
TA; = o = A £ 7ai(V,04) (7.48)
Ai = Po 8FZA Ai Ai\V,V A), .
oy .
N=—0g = ¥ n(7,0,.4),
and further
eF# (0,0 4).

The residual entropy inequality, left over from (7.46), which must hold for

all motions is
o . qafa
<p0 ov g) v 0 - 0

Thus, to specify a material for an elastic body containing voids we have
to postulate a suitable functional form for 1 = ¢ (vp, v, Fia,6,v,4). Such a
form is usually constructed with the aid of experiments. The functions g
and q4 still involve » and this can lead to behaviour almost viscoelastic-
like, see (Nunziato and Cowin, 1979). Other writers, e.g. (Iesan, 2004),
(Ciarletta and Iesan, 1993), omit v from the constitutive list at the outset.
In this manner one deduces that g may be given as a derivative of the
Helmholtz free energy, (Iesan, 2004), p. 7, although some of the possibly
desirable features of viscoelasticity are lost. The wavespeeds of acceleration
waves in this case are derived in (Iesan, 2004), (Ciarletta and Iesan, 1993).
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7.2.4  Acceleration waves in the isothermal case

In this section we suppose the temperature § = constant, then

Y =1(vo, v, Fia,v,4). (7.49)

We wish to consider the propagation of an acceleration wave in an elastic
body with voids and it is sufficient to consider the momentum equations
(7.38) and (7.39) with f; =0 and ¢ = 0. These equations thus become

POTi = TAiLA, (7.50)

pokV =ha a+g. (7.51)

In the present context we define an acceleration wave to be a singular sur-
face S across which &;, #; 4, T aB, V, V4, and v 4p and higher derivatives
suffer a finite discontinuity, but z;, v € C*(R? x [0, T7), [0, T] being the time
interval. Upon expanding ma; 4 and ha 4 using (7.49) and (7.47), (7.48)
we see that

87TA1' 87TA7; aﬂ'Ai (971',47;
. = _— _— . 2
T A4, A o vp,A + o VATt OF, Tr KA+ o VKA (7.52)
Oha Oha Oha Oha
o a ha . A . 7.53
AA 9o Vp,A + ay VA + OF .« Ti kAt Bk VKA ( )

Then, recalling the definition of an acceleration wave and noting g is con-
tinuous, we use (7.52) and (7.53) in (7.50) and (7.51) and take the jump of
the resulting equations to find

. om 4i Omai
il = 75— @ ) 04
polii] = 5p— [ cal + o x vk Al (7.54)
.. Oha ha
klV] = =—— [z; . 7.55
poklP] = o lwikal + o vk Al (7.55)
We next apply (7.33) of section 7.1.7 to [z, x 4] and [V k] to see that
[ ] NgNa 2] [ ] NiNa 7]
T, = ——— [&,], v = ).
KA Uz KA Uz

Upon utilizing the above two expressions in equations (7.54) and (7.55)
and defining the amplitudes a; and b by
ai(t) =[], b(t) = [¥],
we derive
O a;
poU%a; = Qurar + =24 N Nab, (7.56)
al/,K

oh
pokU%b = —2 NgNaa; + Qob, (7.57)
OFik
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where Q- is the (elastic) acoustic tensor given by

OT A4
ir — NkgN
Q kNa g
and ). is an “acoustic variable” associated with the voids, given by
Oh g
Qc = NKNA 9 .
V}K

If we recall expressions (7.47) and (7.48) for h4 and 7 4;, then we find

. 2
Omai NgNa=—NgNapo il

3V7K BV’K(?FZ-A ’

Oha 0%
NgNagp=—NgN, _—.

OF;x KiVA KAIVAPO aFiKE)u}A

Since the second derivatives of 1) are continuous the right hand sides of
these expressions are the same and we set each equal to J;. From equations
(7.56) and (7.57) we then deduce the propagation conditions

(PoURSi5 — Qij)a; = Jib, (7.58)
(pokU% — Qe)b = J;a;. (7.59)

From this juncture there are various avenues to explore. For example, we
could consider

(a) a; = a(t)n;, a longitudinal wave,

(b) a; = a(t)s;, s; is a tangential vector to S, a transverse wave,

(¢) body has a centre of symmetry, then J; = 0.
(The concept of a centre of symmetry involves the symmetry group of the
material and whether orthogonal or proper orthogonal transformations are
allowed. This topic is explained in (Spencer, 1980), pp. 106 — 110, (Ogden,
1997), pp. 180 — 183, 209 — 213, and (Truesdell and Noll, 1992), pp. 76 —
81, 149 — 151, although for elastic materials not containing voids.)

For example, in case (a) by taking the inner product of (7.58) with n;
we may deduce the wavespeed equation as

(poUR — Qijnin;)(pokUg — Qc) — (Jini)* = 0.

This is a fourth order equation for Uy . It shows there are two waves, a fast
wave and a slow wave each of which moves in the positive and negative n;
directions.

For case (c), J; = 0, and we have two distinct, separate waves.

One may now proceed as in section 7.1.5 to differentiate (7.50), (7.51),
take the jumps of the results and derive an amplitude equation, in the
general 3-D case or in 1-D. The calculation is more involved than in sec-
tion 7.1.5. However, a very interesting case is when the body has a centre
of symmetry for which J; = 0 and then from (7.58), (7.59) we have two
distinct waves which propagate with speeds V1, V5 in the one-dimensional
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case, where V2 = py1(0n/OF) or Vi = (pok)~'(0h/Ovx). Such situa-
tions of distinct as opposed to coupled waves are considered in general in
continuum mechanics in (Mariano and Sabatini, 2000). If we consider a
wave moving into an equilibrium region then it depends which wave moves
fastest, the elastic wave with speed Vi or the void wave with speed V5. We
defer consideration of wave amplitude behaviour until the next section. In
that section we consider the added effect of thermodynamics in the wave
propagation problem. Then, we find the waves do not decouple as they do
in the isothermal case studied in the current section.

A very interesting article dealing with the propagation of an acceleration
wave in a porous material like sand which may incorporate plastic-like
behaviour of a granular material is due to (Weingartner et al., 2006). These
writers have the body satisfying the usual momentum equation

d’Ui
but the stress is given by a constitutive law of form
dT;;
e + Tipwij — wikThj = Lijen(T)drn + Nij(T)\/ drsdys

where di; = (vi; + v;:)/2, wij = (vij — v;:)/2. The presence of the
term N;;v/drsdrs leads to a non-standard analysis for the acceleration wave
speed. In fact, ill-posedness and shear banding may occur.

7.3 Temperature rate effects

7.8.1 Voids and second sound

In this section we consider a theory of voids as developed by (Nunziato
and Cowin, 1979) but we allow for the possibility of propagation of a
temperature wave, by generalizing the voids theory in the thermodynamic
framework of (Green and Laws, 1972). In addition to allowing us to explic-
itly examine the important effects of temperature this allows us to study
the propagation of a temperature wave in a porous material. Tempera-
ture waves, or second sound as this phenomenon is known, is a subject
of much recent activity. There are many theories available to incorpo-
rate second sound and (Jaisaardsuetrong and Straughan, 2007) quote eight
such frameworks which have been proposed and are under intensive inves-
tigation. Among the many theories which allow heat to propagate as a
thermal wave (Jaisaardsuetrong and Straughan, 2007) cite the theories of
(Green and Laws, 1972), the two temperature theory of (Chen and Gurtin,
1968), the thermal gradient history-dependent theory of (Gurtin and Pip-
kin, 1968), the dual phase lag theory of (Tzou, 1995b), the 7 theory of
(Cattaneo, 1948), the theory of (Hetnarsky and Ignaczak, 1999), the inter-
nal variable theory used by (Caviglia et al., 1992b), and the more recent
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theory of (Green and Naghdi, 1991) whose thermodynamics employs an
entropy balance equation, rather than an entropy inequality, and a thermal
displacement variable

a(x, 1) = /t 0(x, 5)ds. (7.60)

In this section we concentrate on the theory of (Green and Laws, 1972)
where a generalized temperature ¢(6, 6), 6 being absolute temperature, is
introduced. The (Green and Naghdi, 1991) a—theory is considered in the
context of voids in the next section.

The current literature increasingly recognises the importance thermal
waves have in the theory of porous media. A very clever way to dry a
saturated porous material via second sound is due to (Meyer, 2006) and
(Johnson et al., 1994) show how second sound may be employed to calculate
physical properties of water saturated porous media. Both of these cover
highly important and useful topics. (Kaminski, 1990) reports experimental
results for materials with non-homogeneous inner structures which indicate
relaxation times of order 11 — 54 seconds rather than order picoseconds
as was previously thought. In the field of nanofluids (suspensions) (Vadasz
et al., 2005a) stresses the importance of second sound and there is evidence
that second sound may be a key mechanism for heat transfer in some bio-
logical tissues as the experiments of (Mitra et al., 1995) and the work of
(Vedavarz et al., 1992) indicate. There is also much recent interest in second
sound in liquid helium, Hell, 3He - “He, filling a porous medium, see e.g.
(Singer et al., 1984), (Buishvili et al., 2002), (Brusov et al., 2003), (Kekutia
and Chkhaidze, 2005), and the references therein. Thus, we believe a theory
of elastic materials with voids coupled to a suitable thermodynamic theory
capable of admitting second sound has a place in modern engineering. One
has to be careful how the theory of voids is married to the thermodynam-
ics, however. The incorporation of time derivatives does present a serious
problem. For example, (Straughan and Franchi, 1984) and (Franchi and
Straughan, 1994) show that thermal convection in a fluid with a Maxwell-
Cattaneo theory can lead to strange results depending on which objective
time derivative one employs. One would also have to be careful using a
time-lag theory as to what derivatives were employed and at which order
the expansion was truncated. Therefore, in this and in the next section
we use, respectively, the thermodynamics of (Green and Laws, 1972) and
(Green and Naghdi, 1991) to develop a thermodynamic theory of elastic
materials with voids. The thermodynamics of Green and his co-workers
were specifically developed to incorporate into other areas of continuum
mechanics and thus we believe these are natural approaches to use.

In this section we develop a thermo-poroacoustic theory which allows
for nonlinear elastic effects and for the presence of voids, by using the
thermodynamics of (Green and Laws, 1972). This thermodynamics utilises
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a generalized temperature (;5(6,9) rather than just the standard absolute
temperature 6.

7.3.2  Thermodynamics and voids

The starting point is to commence with the standard balance equations
for an elastic material containing voids, cf. (Nunziato and Cowin, 1979), or
equations (7.38), (7.39), (7.40), and we follow the approach of (Ciarletta
and Straughan, 2007b),

pE; =mai A+ pEi, (7.61)
pki =haa+ g+ pt, (7.62)
pE = —qa.a+TaiTia+hava—gv+pr. (7.63)

Here X4 denote reference coordinates, x; denote spatial coordinates,
a superposed dot denotes material time differentiation and 4 signifies
0/0X 4. The variable p is the reference density, and we use p rather than
po henceforth, for simplicity. Furthermore, v is the void fraction, € is the
specific internal energy, k is the inertia coefficient, F;, ¢ and r are exter-
nally supplied body force, extrinsic equilibrated body force, and externally
supplied heat. The tensor m4; is the stress per unit area of the X 4—plane
in the reference configuration acting over corresponding surfaces at time ¢
(the Piola-Kirchoff stress tensor), g4 is the heat flux vector, and h4 and g
are a vector and a scalar function arising in the conservation law for void
evolution. (Nunziato and Cowin, 1979) refer to h 4 as the equilibrated stress
and they call g the intrinsic equilibrated body force.

The thermodynamic development commences with the entropy inequal-
ity of (Green and Laws, 1972), and this is

. pT qA
p——+ <> > 0. (7.64)
¢ ? ) A
In this inequality 75 is the specific entropy and ¢(> 0) is a generalised
temperature function which reduces to 6 in the equilibrium state. Next,
introduce the Helmholtz free energy function ¢ by 1 = € — n¢ and rewrite

inequality (7.64) using the energy equation (7.63) to obtain

— ¥ — pdn + Taidiia — q“‘j“ — gV +hava > 0. (7.65)
Now, we assume that the constitutive functions
¢7¢777a7TAi7QA7hAag (766)
depend on the variables
i 4,0, v,4,0,0,0 4. (7.67)

Note that we do not include © in the constitutive list and are so effectively
following the voids approach of (Iesan, 2004), (Ciarletta and Iesan, 1993).
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One then expands ) and ¢ in (7.65) and argues as in section 7.2.3 to reduce
the constitutive equations. Inequality (7.65) expanded is

a':i,A(mz- —pai:{; 4 8?? ) —D(p% +g+pn%>

o) (5% )

00 06 . qa 00 0 0w
~0a(p 0. a0, s ag) ia(pm au,A“Lpay,A ha)
LA 00 aa 00 44 09
0 P Orian o vy TG 08,
3¢ 99
— > 0. .
¢<a +699A)_0 (7.68)

The terms in x; ap,v,74 and 6 j4 appear linearly and so using the fact
that £,7 and F; may be selected as we like to balance (7.61) — (7.63), we
find

op 9¢ 9¢
o =0, o =0, 0 =0. (7.69)
Thus
¢ =¢(0,0,v). (7.70)

It is important to observe that the generalized temperature depends on v
in addition to 6 and 6. Hence, the void fraction v directly influences ¢.
Furthermore, the linearity of ; 4, v, g, 0',,4 and U 4 in (7.68) then allows us
to deduce that

o N B 8@& 109
Ai — paxi,A ) qA = 8€A (!I) 89 (7 71)
Y R C TS, |
AP TP\ o
and
__W Joo (7.72)
00/ 00

The residual entropy inequality which remains from (7.68) after this
procedure, has form

S O 3¢ _qa 8¢ 8¢>

This inequality places a further restriction on all constitutive equations and
motions.
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7.3.83  Void-temperature acceleration waves

To study acceleration wave propagation (Ciarletta and Straughan, 2007b)
let [-] denote the jump of a function across the singular surface S (accelera-
tion wave), as in (7.6). They define an acceleration wave for equations (7.61)
— (7.63) to be a singular surface S across which z;, v and 6 together with
their first derivatives are continuous, but the second and higher derivatives
suffer a finite discontinuity. They denote by a;, B, C' the wave amplitudes,
given as

a;=[#], B=I[], C=[d. (7.74)

(Ciarletta and Straughan, 2007b) let N4 be the unit normal vector to S
in the reference configuration and they let Uy denote the corresponding
speed of S at point (Xa4,t) in the reference configuration. They expand
(7.61) — (7.63) with F;,¢ and r zero and take the jumps of the equations
to obtain

1
pa; = T 3 L NANga; + a”l NaNgB
1 87r or (7.75)
At At
N NaN
UN 80 AC+U2 4 B897B G,
Oha 1 1 Oha
k NaNpga; N NgB
P 3F13 U2 AINBG; U2 a ALVB
1 Oh 8h (7.76)
A A
— — — - N,C NN, C
UN 80 A0 + U2 AIVNB 75— 803 )
Oe 1 Oe Oe Ode 1
_ —a;N4 —N B C - o aC
paFiAUNa pa A +969 pa@ A
Oqa 1 dga 1 3QA 1
- NiNga; NuNgB+ 24~ N,
T OF;p U3 AT aBU2 ARBEF S5 Ty A
8qA 1 1
NANgC — Naa; —hg — NaB. 707
T, U3 aNp UN AQ Ay VA (7.77)

(Ciarletta and Straughan, 2007b) observe that one may proceed to calcu-
late wavespeeds and amplitudes in a general setting. However, the analysis
is more transparent, with no major loss of physics, if one assumes the accel-
eration wave is moving into an equilibrium region for which v+, 0% and x;
are constants. They also suppose the body has a centre of symmetry. For
such a wave moving into an equilibrium region equations (7.75) — (7.77)
simplify to
87‘(‘14z

(sz pUN z]) - UNNA C, (778)
pkU% — NoANp —2 i g = Navy 24 ¢ (7.79)
. 90
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de 0qa
— NN
<69UN+ A 380 >O

(7.80)
090 NN B + pUNNag 2
aV’B anA
where Q;; is the acoustic tensor, cf. (7.35), given by
OTA;
= NN 7.81
Qij ANb 5p (7.81)

(Ciarletta and Straughan, 2007b) note that the wavespeed equations
(7.78) — (7.80) are very different to those of (Nunziato and Cowin, 1979),
and they also lead to a different outcome from equations (7.58), (7.59) of
section 7.2.4. In the above theory the elastic wave (associated with a;) and
the voids wave (associated with B) do not decouple as they do in (Nunziato
and Cowin, 1979), or in equations (7.58), (7.59). We believe this is due to
the richness endowed by the (Green and Laws, 1972) thermodynamics.
The key point being that the terms 37TA2-/39 and Oh4 /00 p do not vanish.
Equations (7.78) — (7.80) demonstrate that the waves do not decouple, and
thermodynamic effects play an important role.

From equation (7.78) (Ciarletta and Straughan, 2007b) deduce the exis-
tence of the propagation direction for a plane wave. They note that, cf.
(Chen, 1973), equation (4.10), Ny = F;a(|Vxs|/|VxS|)n; where n; is
the equivalent unit normal in the current configuration. They then define
Bii = (|Vxs|/|VxS|) (074i/D0) Fja and it then follows as in the equiva-
lent analysis for a purely elastodynamic body in (Lindsay and Straughan,
1979) that a plane wave may propagate in a direction n* where Bijn; is an
eigenvector of Q);;. If we let v; be the unit vector in the direction ,Bijn;f and
set a; = Av;, one may deduce propagation of a generalized longitudinal
plane wave in the direction n* with amplitude in the direction 8;;n}

To find the wavespeeds and number of waves we take the inner product
of (7.78) with the vector v;. The resulting system of equations in A, B,C
then has a non-zero solution provided

(U% = Ui (U} — UR) (U} — U7) 782)
— (UX — Up)UR K1 — (Uy — Up) K2 = 0. '

In this equation the coefficients Uﬁ, U}%, U%, K7 and K5 are given by
0%

2 _ 0 _
Uk = NaNpvivs e ' (7.83)
NaNp 9%
= .84
Uk = k Ovavgp’ (7.84)
NaN 02
U= A8 v (7.85)

bang 00,40 5"
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K — NANKZ/Z-I/j 82?/1 82?/1
! ¢9'77.9' 896F1A 8éaFjK ’

(7.86)

K — NaNpNgrNg  0*) 9%
2T kogng Ov.A00 g Ovgd0 g’

(7.87)

where in deriving (7.82) from (7.78) — (7.80), we have employed equa-
tions (7.71), (7.72). The quantities Ups, Up and Ur may be interpreted
as follows. Firstly, Uy, is the wavespeed of an elastic wave in the absence
of other effects, cf. (Chen, 1973). Then, Up is the wavespeed of a wave
associated with the void fraction, cf. (Nunziato and Cowin, 1979), or sec-
tion 7.2.4. Finally, Ur is the wavespeed of a thermal wave, cf. (Lindsay
and Straughan, 1979). The quantities K; and K5 represent cross deriva-
tive effects which in turn depend on the form of functional relationship
for vb. When K7, Ky are zero then equation (7.82) predicts propagation of
three waves with different speeds Ups, Up, Ur (together with three waves
moving in the opposite direction). (Ciarletta and Straughan, 2007b) then
argue that when K; and K> are not too large one may use a continuity
argument to conclude (7.82) has three distinct real solutions U% and three
distinct waves continue to propagate. Physically this appears reasonable.
The wavespeed values found interpreted alongside experimental results may
be useful in suggesting the correct form of functional relationship for ¢ to
employ in theoretical modelling of thermo-acoustic wave propagation in
elastic materials with voids.

7.8.4  Amplitude behaviour

Details of the calculation of the evolutionary behaviour of the amplitudes
are not given by (Ciarletta and Straughan, 2007b), only the final results
are presented. Therefore, we now calculate the amplitudes A, B and C
in the one-dimensional case, again when the region ahead of the wave is
in equilibrium and the body has a centre of symmetry. The wavespeed
equation is again (7.82) and in the one-dimensional case we have

Ghi=vee VRS TR vp= e
6°'16
z 2 (7.88)
Ky =2 Ko, — vx0x

The amplitude equations (7.78) — (7.80) become
(pV? —7p)A = —VmyC,
(pkv2 - h’l/X)B = h@x Cv (789)
(pEéVQ + qex)c = _QVXB + PV¢77FAa
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where V' is now the wavespeed. We take F;, ¢ and r equal to zero in (7.61)
— (7.63) and the one-dimensional forms of these equations are

pl = Tx,

pki =hx + g, (7.90)

pé = —qx +7F + hix — gv,
where 7, h,q are the one-dimensional forms of m4;,hs and g4, and F =
Ou/0X. We differentiate each of these equations in turn, with respect to
t, and then expand each in turn in terms of the constitutive variables.
We then take the jumps of the resulting equations to obtain from each of
equations (7.90); to (7.90)3 in turn,

1 1

T 1

p[l’] =— WTTFFA2 + WF[FX] - VB - Wﬂyxusz - WTFVXHXBO
- D0+ THAC + mllx] - T BO - TR 2, (1.91)
2hr, 2hpg vx 6 hooy o
k[v] = — XAC — X AB =B =
pk[V] V3 ¢ V3 + V2 C+ V2 c (7.92)
- ngA - %ﬁc + P [ x] + oy [Oxx),
A% 2 .. 0
PEFF 15 — VeéFAC + per[F] + pe, B + WGVXVXB2
2 e
+ V—'ZeyxexBC +peaC + pegiC? + pegl0] + %eexexCQ

2 2 2 2
= WQFUXAB + WQFWXAC - W%VXBC - Wqéexca (7.93)

_ : . 1

— Qux [Vxx] — qox [Oxx] + 7[F] + V—I;AZ — V@AC
h, h

i B+ 3 BC —gB.

We now use the following expressions which one may derive with the aid
of the Hadamard relation (7.8),

0A

+

0B

[#] =2+ ViFx],  [¥]= 2 + V2 oxx],
5C o . 104 1. .
[9]—2E+V [0x x], [FX]——WE—V[ ],
. 16C :
These relations are used in (7.75) — (7.77) to rewrite these equations as
0A 1 6A 1 ..
2p— V2 - - — _[F
pop + @V o) (- ) (7.94)
16C : '
— ﬂ—e(_VE - V[QXX]) = R17
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0B . ]
2pksr + (PkV? = hy)loxx] — hoy[0xx] = R, (7.95)

5C
20645, + (pegV2 + a0 )[0xx] + pdnp [ F) + gy [xx] = Rs,  (7.96)

where the terms Ry, ..., R3, are given by,
1 Ty 1 2
Ry =— WWFFAQ — 7B~ 7T B? — 773 Tuxox BC
1 1 , (7.97)
— Vﬂ'gc -+ V2 WGFAC V3 71—9)(19)(0 ]
2 2
RQ — WhFVXAC V3 hFé‘xAB + V2 hV 0BC (7 98)
2 2 Jr 9o ’
+ Wh%xc - 714 VC,
P 2p P
Rs =— WEFFAQ + VEéFAC — pe, B — ﬁeuxusz
2p 2
— We,,XQXBC - péoC - peo'e‘C V2 GQXQXC
9 9 9 , (7.99)
+ V3qFI/XAB + V3QF0XAC QqQVXBC VQqGQXC

hoe o he
V;B—FVZBC gB.

After further use of the Hadamard relation (7.8), and use of (7.89) to
eliminate 6C/dt from (7.94), we may rewrite (7.94) — (7.96) in the form

TE g2 T
A7 - AC

0A V2 - .. )
20> — (8 ) () + Vb = R, (7.100)
ot \%
0B ) . )

5C
2p€ 5, + (peg V2 + a0y )0xx] + ponp F] + quy [Pxx] = Rs. (7.102)

The object is now to remove the terms involving three derivatives in (7.100)
— (7.102), i.e. the terms involving [F] = [iix], [0xx] and [7xx]. To do this
we form the sum V' x (7.100) + g1 X (7.101) + po x (7.102) and choose p1, po
appropriately. In fact we make the choices

(pV? —7p)

PPNF
i V2 mr) }
= — V2 T (e VR o) b
H hex{ o PPNE (e @0x)

M2 =
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Upon doing this and making use of the wavespeed equation (7.82), we
remove the terms involving the derivatives. We next eliminate A and
B employing relations (7.89); and (7.89)2 recalling the coeflicients are
constant so that

dA Vi oC 0B ho oC

i A B 2o _hx 7 1
ot (pV2 —7p) ot ot (pkV?2 —h,,) ot (7.103)
The result is
2,0V27r9- 6C 2pkurhe, 6C oC
_ e Y et
(V2 —7r) S0 T (V2 —hyy) ot @ Peik (7.104)
=VRy + Ry + poRs.
After some simplification equation (7.104) may be written as
oC 2p¢4M5 2 2 24172 2
e s AL NN § °¢ K — _ _
(7.105)

~(V2=U)(V?=Uz) — (V> = U3)(VZ - UR)}
+aC + 3C? =0,

where the coefficients & and B are given by

pl/)Fl/’(/}uXGX
k(V2 — UIQ;.)
96 112 2 ng(V? = Uz) V2 rg }
+3 W2 U2 — gpipp +
{ Vv ( M) ngFO}{ nF/l/)VXGX wl/xex (V2 - UJ%/I)
+ pEe(V2 - UI%/I) + pwéud)l’xax (V2 - UZ%/[)
onF kd’éF (V2 - U}%) 7

& =pre +

(7.106)
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Tvxvx hgx 27TVX9X h9X 77—0.F7T9.Vv2 4
PIR(VI=UR)? " pk(V2-UR)  (V2-U3)

5 1
B VB{WFF +

2 .
o V2hy {W9V2+€’7?(V2_U]%4)(V2_U212“)}
X

hFuxﬂ'g‘ +h‘ n hpexhgxﬂ'é i hyxéhax
o2 - vz it e vy —og) kv - 0p)
(V2 -U%) EFF7T92' N 264575 N €uxvx g
o V- U2 - U3 T pvaRe(v - U3
N 2eux0xhox Peoxox | oo
TrutmEgr—uny v Ty
n 2qrux hox g n 2qrox g
REVE(VE - UV~ UF) * pVA(VE - UF)
N 24, hox 3 7TF7T02- B 7T§
WVEVI—U2)  AVE- R p(VE- %)
B + ™ol } (7.107)
P?k2V2(V2 —UR)?  p?kV(VZ U3 (V2 = UR) '

Equation (7.105) may be solved as in (7.19), although in this case the
expression for C(t) is simpler because the coefficients are constants. If we
denote the coefficient of dC/dt on the left of (7.105) by K, and define
a=a/K, 3= B/K, then one may show

B exp(—at)C(0)
Ct) == SO/ [exp(—al) —1] (7.108)

Equation (7.108) gives the behaviour of C(t) directly. It is of interest to
note that C'(¢) may blow up in a finite time if C(0), o, 8 are such that

p
1=C(0)— —at) —1
(0) = [exp(—at) —1]
has a solution. The blow up time is given by

1 «

The influence of the void evolution function g on the blow up time may
be seen directly from the form for a = &/K as derived using (7.105) and
(7.106). The function g plays no role in determining the wavespeeds, but it
has a strong effect on amplitude behaviour via its presence in « in (7.108).
Of course, once C(t) is known, we also know A(t) and B(t) completely from
equations (7.89); and (7.89).
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7.4 Temperature displacement effects

7.4.1 Voids and thermodynamics

In this section we describe work of (Ciarletta et al., 2007) who employ
the theory of (De Cicco and Diaco, 2002). These writers generalize the
thermodynamic procedure of (Green and Naghdi, 1993) and use a thermal
displacement variable

t
a= / 0(X, s)ds + ag, (7.109)
to

where X is the spatial coordinate in the reference configuration of the body
with 6 being the absolute temperature. A general procedure for deriving
the equations for a continuous body from a single balance of energy equa-
tion is developed by (Green and Naghdi, 1995). These writers derive the
conservation equations for balance of mass, momentum, and entropy. The
work of (De Cicco and Diaco, 2002), like that of (Green and Naghdi, 1993)
starts with an entropy balance equation. (De Cicco and Diaco, 2002) extend
the (Green and Naghdi, 1993) thermoelasticity theory to include voids in
the manner of (Nunziato and Cowin, 1979). The full nonlinear equations
are derived by (De Cicco and Diaco, 2002), although they only utilize a lin-
earized version. We follow (Ciarletta et al., 2007) and rederive the (De Cicco
and Diaco, 2002) theory referring to a reference configuration and employ-
ing a first Piola-Kirchoff stress tensor, as opposed to the symmetric stress
tensor formulation of (De Cicco and Diaco, 2002).

It is worth observing that (Green and Naghdi, 1993) write, ... “This
type of theory, ... thermoelasticity type II, since it involves no dissipa-
tion of energy is perhaps a more natural candidate for its identification
as thermoelasticity than the usual theory.” Moreover, (Green and Naghdi,
1993) observe that, ... “This suggests that a full thermoelasticity theory
- along with the usual mechanical aspects - should more logically include
the present type of heat flow (type II) instead of the heat flow by conduc-
tion (classical theory, type I).” (The words in brackets have been added
for clarity.) We would argue that it is beneficial to develop a fully nonlin-
ear acceleration wave analysis for a Green - Naghdi type II thermoelastic
theory of voids.

7.4.2 De Cicco - Diaco theory

The starting point is to consider the momentum and balance of voids
equations for an elastic material containing voids, see (7.38), (7.39),

pi; = Taia + pFi, (7.110)
pkiv=haa+ g+ pl. (7.111)
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One needs a balance of energy and from (De Cicco and Diaco, 2002) this
is

p€ = TaiTiA+ hav a— g+ psd + (0D4) 4. (7.112)

In these equations X 4 denote reference coordinates, x; denote spatial coor-
dinates, a superposed dot denotes material time differentiation and 4
stands for 9/0X 4. The variables p,v, €, k, are the reference density, the
void fraction, the specific internal energy, and the inertia coefficient. The
terms F;, ¢ and s denote externally supplied body force, extrinsic equi-
librated body force, and externally supplied heat. The tensor m4; is the
stress per unit area of the X 4 —plane in the reference configuration acting
over corresponding surfaces at time ¢ (the Piola-Kirchoff stress tensor), ® 4
is the entropy flux vector, and h4 and g are a vector and a scalar function
arising in the conservation law for void evolution. These are referred to
by (Nunziato and Cowin, 1979) as the equilibrated stress and the intrinsic
equilibrated body force, respectively.

The next step is to use the entropy balance equation, see (Green and
Naghdi, 1993), (De Cicco and Diaco, 2002),

pOn = pbs + p& + (0P 4) 4 — Pab a (7.113)

where ¢ is the internal rate of production of entropy per unit mass, and
7,0 are the specific entropy and the absolute temperature. Introduce the
Helmbholtz free energy function ¥ = ¢ — nf and then equation (7.112) is
rewritten with the aid of (7.113) as

P+ pnb = Taiti A+ hava — gu+ a0 4 — pbE. (7.114)
The constitutive theory of (De Cicco and Diaco, 2002) writes the functions
w77777TAi7q)AahAvg7€7 (7115)

as depending on
Ti,A,V, V,Aadaa,A- (7116)

The function v is expanded using the chain rule, and rearranging terms,
recollecting & = 6, equation (7.114) may be written as

TiA (Paij}A - 77Ai) +74 (P;:i - hAi) + A (p(f?aoz/}A - ‘I’A) —_
erd(g% 777) Jrz'/(pg—f Jrg) + pf¢ = 0.

We now use the fact that &; 4,7 4, 4, & and v appear linearly in (7.117)

and so one derives the forms, cf. (De Cicco and Diaco, 2002), equations (19),
oY oY

AP PAT PR

o _ o o

9==p5, N="gg =75, =0

) h

A=P73 >
v.a (7.118)
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7.4.8  Acceleration waves

(Ciarletta et al., 2007) adopt the notation [f] = f~ — f* and define an
acceleration wave for equations (7.110) — (7.112) to be a singular surface S
across which z;, v and a together with their first derivatives are continuous,
but the second and higher derivatives suffer a finite discontinuity. The wave
amplitudes a;, B, C are a; = [%;], B = [¢], C = [&]. By expanding equations
(7.110) — (7.112) in terms of the constitutive variables and taking jumps
of the resulting equations one finds, with F;, ¢ and s zero, and use of the
Hadamard relation (7.27)

pa; = O i 12 NuNga; + 12 Omai Ny B
8FB U U 8 VB
1 or 1 o (7.119)
Al Al
- N,C NN C
UN 8a A Tz UN ANB 30473 ’
ha 1 1 oh
ok = A — NaNpa; + — Oha N NpB
OFp U2 U% v
1 oh | oh (7.120)
A A
- — AN+ — N4sNgp—2C
UN O A UN A Bé)a,B ’
Oe 1 Oe 1 Oe Oe 1
- — a;Na N B C - — N.C
VoA U A P Un AP P86 ¢ " Paa Ty A
00, 1 a@A 1 obs 1
—0—2 — NsNpa;+60—2 — NsNpB —0—2 — N.C (7.
OF.p U2 ANpa; + s U2 ANB 9 U AC (7.121)
0P, 1
0 NyuNpC — i—N i—h —N B,
—l—a U2 AINNB WAUN AQ AUN A

where Uy is the corresponding speed of S at point (X 4,¢) in the reference
configuration.

(Ciarletta et al., 2007) examine the novel effects associated with the
current theory by supposing the acceleration wave is advancing into an
equilibrium region for which v+, a* and x;" are constants, and they suppose
the body has a centre of symmetry.

In this case equations (7.119) — (7.121) become,

OT A4

(Qij — PUXi)a; = UnNa R C, (7.122)
h h

pkU% — NyNp —2 Oha) g Nyng 24 C, (7.123)

ov p Oa.

< giUN eNANng)A)C
. B on (7.124)
=0 — 2 N,NpB NaO —
s ANpB + pUNnNy 8F1A
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where @);; is the acoustic tensor defined by

67‘(14@
OF;p’

As is found in section 7.3.3 the behaviour of an acceleration wave in the
current theory is different from that of (Nunziato and Cowin, 1979). In
the above theory the elastic wave (associated with a;) and the voids wave
(associated with B) do not decouple as they do in (Nunziato and Cowin,
1979). (Ciarletta et al., 2007) argue that this demonstrates the importance
of the temperature displacement effect, and they believe the coupled theory
(7.122) — (7.124) is to be expected and one should find three interconnected
waves.

(Ciarletta et al., 2007) show that a plane wave may propagate in
the direction nj where [;;n} is an eigenvector of (;; and f;; =
(IV2s|/IVxS|)(0ma;/0&)Fja. Then we let v; be the unit vector in the
direction B;;n; and put a; = Avy;.

One now forms the inner product of (7.122) with v;. This procedure
yields a system of equations in A, B and C', and this in turn leads to the
following sixth order equation for the wavespeed Uy,

(U% = Us) (U — UR) (U — UZ) (7.126)
+ (UR — URUR K1 + (U} — Uz K2 = 0. (7.127)

In (7.127) the coefficients Uz, U3, U%, K; and K, are given in terms of
the Helmholtz free energy by

Qij = NaNp

(7.125)

tatll

Ui, = NaNpv,v, OFa0F,p’ (7.128)

U2 = N“‘]jv B aj?ﬁﬁ , (7.129)

U2 = _Jliiv B 6022;/’@73 , (7.130)

K, = NAZ; e 85;1%,4 aj;;fﬂ( : (7.131)
i, = NaNeNpNs 029 02y (7.132)

kvaa O a0a g Ovgda R’

The quantities Uy, Up, Ur have an analogous interpretation to those of sec-
tion 7.3.3. In fact, Uy, is the wavespeed of an elastic wave in the absence of
other effects, Up is the wavespeed of a wave connected to the void fraction,
and Ur is the wavespeed of a thermal displacement wave. The terms K;
and K5 represent mixed derivative effects arising from the form prescribed
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for ¢. If K; and K5 are zero then equation (7.127) allows for propaga-
tion of three distinct waves with different speeds Ups, Up, Ur (together
with three waves moving in the opposite direction). (Ciarletta et al., 2007)
argue that when K; and K> are not too large one may use a continuity
argument to conclude that equation (7.127) has three distinct real solu-
tions U% and three distinct waves propagate. They believe physically this
is realistic and the values found for U, together with experimental results
should suggest precise functional forms for 1 to use in theoretical modelling
of thermo-acoustic wave propagation in elastic materials with voids.

One may follow the procedure of section 7.3.4 to calculate the amplitudes
A, B, C as functions of time.

7.5 Voids and type III thermoelasticity

7.5.1 Thermodynamic theory

As we have seen in section 7.4, (De Cicco and Diaco, 2002) have developed
a theory of thermoelasticity with voids which is a generalization of the dis-
sipationless theory of thermoelasticity of (Green and Naghdi, 1993). The
latter writers refer to this as thermoelasticity of type II, type I being the
classical theory where the equation governing the temperature field is effec-
tively parabolic as opposed to hyperbolic in type II theory. The theory of a
thermoelastic body with voids corresponding to type I thermoelasticity was
developed by D. Iesan, see e.g. (Iesan, 2004). However, (Green and Naghdi,
1992) have developed a further theory of thermoelasticity which employs
the thermal displacement variable o and the thermodynamics of (Green
and Naghdi, 1991; Green and Naghdi, 1995). This theory leads to what is
essentially a second order in time equation for the thermal displacement
field, but differently from the type II theory of (Green and Naghdi, 1993)
the theory of (Green and Naghdi, 1992) does have damping and hence dis-
sipation. (Green and Naghdi, 1991; Green and Naghdi, 1992) refer to this
theory as being of type III.

The goal of this section is to develop a type III theory of thermoelasticity,
but allowing for the accommodation of a distribution of voids throughout
the body. The essential difference between type II and type III thermoe-
lasticity is that the variable & 4 is added to the constitutive list (7.116),
whereas it is absent in section 7.4. We have not seen the work presented
here elsewhere.

We commence with the balance laws for a thermoelastic body with voids,
equations (7.38), (7.39) and (7.40). With p denoting the density in the
reference configuration and referring everything to this configuration, we
have the equation of momentum balance

pI; =Taia + pfi- (7.133)



330 7. Elastic Materials with Voids

The equation of voids distribution is
pkiv =ha s+ g+ pl. (7.134)
The equation of energy balance is
pE = Taiki A+ hav g — g+ psd— (0pa) a. (7.135)

The notation is as in section 7.4 excepting we let s be the heat supply
and pg = qa/0 is the entropy flux vector. We choose this representation to
keep in line with (Green and Naghdi, 1991; Green and Naghdi, 1992), and
observe that py = —®4 where ®4 is the entropy flux vector of (De Cicco
and Diaco, 2002). We follow (Green and Naghdi, 1992) and postulate an
entropy balance equation

pi = ps + p§ — pa,a, (7.136)

where £ is the internal rate of production of entropy per unit mass. The
variable € is the absolute temperature and as in equation (7.109), a(X,t)
is the thermal displacement.

We next introduce the Helmholtz free energy function v in terms of the
internal energy €, entropy 1 and temperature 6, by ¥ = € — nf. Then, from
(7.135) and (7.136) it is a straightforward matter to derive the reduced
energy equation, cf. (Green and Naghdi, 1992), equation (2.5),

P+ pnf = Taitia + hava — g — ptd — 0 apa. (7.137)

A thermoelastic body of type III which contains a distribution of voids is
defined to be one for which the functions

wanaWAi7pA7hAvg and € (7138)

depend on the independent variables
FiAZCUZ"A,I/,V’A,O'(,O(’A,O}’A. (7.139)

We do not consider the inhomogeneous situation which would also require
inclusion of X4 in the list (7.139), cf. (Iesan, 2004). Observe that we do
not include ¥ in the list (7.139). This follows (Iesan, 2004) and allows us
to determine g from 1.

The procedure now is to expand v in terms of the variables in the list
(7.139), and recalling & = 6, we obtain from (7.137),

(p¥p . — Tai)Fia +0(py + g) + 7 a(pt0v, 4 — ha)
+ alptha + pn) + ptha G4+ a(pa + pha,a) + p€i = 0.

We observe that FiA7l./’A,d7d’A,l./, appear linearly in (7.140). Thus, we
may deduce that the coeflicients of these terms in (7.140) must be zero.
The process is akin to that described in Appendix A of (Green and Naghdi,
1992). Thus, we find that

(7.140)

TA;i = PYF4 g=—pty, ha = pu.a,

n=—va, Y # (& a). (7.141)
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Hence, once we prescribe a functional form for the Helmholtz free energy
function 1 we also know the stress tensor, entropy, and the voids functions
ha and g. What remains from (7.140) is

p&ée + & A(pa s +pa) = 0. (7.142)

This leads to further restrictions on constitutive functions. We now also
have that

77]} = 1//(9%‘,147 v, V,A7d7 OZ,A),
pa = pA($i7Aa v,Va, dv a A, d,A)? (7143)
5 = g(ii,Av v, V,A7d7 A, d,A)~

7.5.2  Linear theory

One may study acceleration waves in the nonlinear theory of section 7.5.1.
The acceleration waves in this case do not have a separately propagating
temperature wave as is found in section 7.4. The reason is that in some sense
type III thermoelasticity behaves more like type I thermoelasticity. For
acceleration wave motion in thermoelasticity without voids this is explained
in detail by (Quintanilla and Straughan, 2004), and a similar explanation
holds here. Nevertheless, the extra damping present in the current theory
may be useful in practical problems and with this in mind we now develop
the equations for a linear theory.

Let the body have a centre of symmetry although we allow it to be
anisotropic. We denote the displacement in this section as u;, cf. (7.3). We
then write ¢ as a quadratic function of the variables in the list (7.143).
Thus,

1 a a
P =50iajBUi AUGB — ?192 - ?21/2 + Aiabu; 4 + Biavua
R - (7.144)
+ ’;B v.avp+Sapvaa g+ %Q,Aa,B ;
where a;a;B, Rap,Tap have the following symmetries,
G;AjB = QjBiA, Rap = Rpa, Tap =1TBa.
From (7.141) we now see that
TA; = i AjBUj,B + Ajal + Biav, ha = Rapv.p + Sapa,p, (7.145)
pn = a10 — Ajau; 4, g =axv — Bisu; 4. '

We also write
P& = Prv + ¢ody,
pa=—Kapvp—Lapap— Mapap.

From (7.142) one may use the cyclic thermomechanical process argument
of (Green and Naghdi, 1991), section 9, to infer that Lap, Map, Rap are
non-negative tensor forms, ¢o < 0, ¢1 =0, and Sap = Kap, Tap = Lap.
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In this manner, equations (7.133), (7.134) and (7.136) lead to the linear
equations

pl; = (48U, B). A + (Aia0) 4 + (Biav) 4,
pki = (Rapv,B),a + (Kapa,) A+ av — Biau; 4, (7.146)
a16 = Ajatiy 4 + i+ (Kaprvp).a + (Tapa,p) a+ (Mapd,p) a-

One may study the boundary - initial value problem for (7.146). For
example, uniqueness and stability are easily investigated either by using an
energy method, or if definiteness of the elastic coefficients a;4;p is not
imposed, by a logarithmic convexity argument. For the latter one will
be better employing a time integrated version of o as done by (Ames
and Straughan, 1992; Ames and Straughan, 1997) and (Quintanilla and
Straughan, 2000), these articles following the introduction of this method
for the (Green and Laws, 1972), (Green, 1972), version of thermoelasticity
in (Straughan, 1974).

One may also study one-dimensional waves as in (Green and Naghdi,
1992) and then (7.146) essentially reduce to

PUt = AUy + A, + By,
pkvy = Ruge + Kag, + asv — Bug, (7.147)
a1y = Aut:p + ¢2at + Ksz + Tawm + Matw:v~

The damped character of the temperature wave is evident from (7.147) as
is observed in the non voids case by (Green and Naghdi, 1992), page 262.
If the displacement and voids effects are absent from (7.147)3, then we see
that « satisfies the equation

Fote!

0%a P p Oa T

a1 —=— — = ¢po— —.
"ot otox? — P ot | o2

This equation clearly does not permit the possibility of undamped thermal

waves, unless M = ¢2 = 0. The damping evident in equations (7.147) may
be useful for description of some practical situations.

7.6 Acceleration waves, microstretch theory

We now consider sound wave propagation in the microstretch theory of
(Eringen, 1990; Eringen, 2004b). As mentioned in chapter 1 this is a more
general voids theory than that of (Nunziato and Cowin, 1979), studied in
section 7.2. Fringen’s microstretch theory allows the porous particles to
have a spin associated with each point in space. For wave motion such an
effect could be important and we here include such a study from a nonlinear
singular surface viewpoint. A general study of singular surface propagation
in a continuous body formed of a thermo-microstretch material which has
memory is given by (Iesan and Scalia, 2006).
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The theory developed by (Eringen, 1990) includes temperature effects
while (Eringen, 2004b) also includes electromagnetic effects which could
be important in wave motion in ceramics, for example. However, we here
restrict attention to waves in the isothermal theory, ignoring electromag-
netic effects. The basic variables of the theory of (Eringen, 1990; Eringen,
2004b) are the displacement u;, microstretch ¢, and the microrotation vec-
tor ¢;. The microstretch theory of (Eringen, 1990; Eringen, 2004b) is based
on balance laws for these quantities. These are balance of momentum,

potli = Tai,A + pofi (7.148)
and balance of microstretch
jo
2
in which we measure quantities in the current configuration but refer back
to the reference configuration. Thus, 74; is a Piola-Kirchoff stress tensor,
fi is a prescribed body force, jy is the microinertia, m 4 is a microstretch
couple, ¢ is a prescribed microstretch source term and T (denoted by t — s
in (Eringen, 2004b)) is the microstretch stress. Here , A denotes 0/0X 4.
Equations (7.148) and (7.149) clearly have the same structure as equations
(7.38) and (7.39) of the voids theory discussed in section 7.2.2. In addition

to equations (7.148) and (7.149), the Eringen theory has a balance of spins
equation of form

£o (p =TMA A + T+ poé, (7149)

podGi = mai A+ €iajmaj + poli, (7.150)

where /; is an applied body couple density, m 4; is the couple stress tensor,
and we have taken the microinertia tensor J;;, = Jd;; for simplicity. The
constitutive theory assumes that

Tai,ma, T and ma; (7.151)
are functions of the variables
Fia = uia, @5, ¢i,4, ¢ and @ 4. (7.152)

In fact, (Eringen, 2004b) combines u; 4 and ¢; into a single strain measure
€iA = Ui, A + €AmiOm.-

An acceleration wave for the microstretch theory is defined to be a surface
S such that u;, ¢; and ¢ are continuous everywhere in R? together with
their first derivatives in ¢t and X 4. However, the derivatives ii;, % 4, ui, a5,
éi, ¢5¢,A7 @i AB, P, P, A, P, AB, together with their third and higher derivatives
may suffer finite discontinuities across S.

We now set the force terms f;,¢ and ¢; = 0 and expand ma; 4,mA 4
and ma; 4 in equations (7.148), (7.149) and (7.150) according to the
constitutive theory (7.151), (7.152). We evaluate the result across the
surface S, recollecting w;, ¢; and ¢ are everywhere C' to obtain from
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(7.148), (7.150), (7.149),

. 0T A OT A4 0T 4
i) = 5 ——[ejpal + 7 [¢rBa] + 5 ,
polii;] aejB[ B, Al Do [¢r,BA] 995 [¢,B4]
ty Oma; ) Oma; mAq
pod[pi] = D5 lejp,a) + 9601 [r, BA] + ey [¢,BA], (7.153)
Pojo.q _ Oma, Oma Omy
5 1#1= 9en lejB,a] + s (Or.BA] + Don [¢,54],

where [-] denotes the jump across S.

Equations (7.153) are the general jump equations for an arbitrary body.
However, we believe the results one obtains when the body has a centre of
symmetry are revealing. When the body possesses a centre of symmetry,
the terms Oma;/0p B, Oma;/0p B, Oma/0F;p and Oma/0¢, p are zero.
The Clausius-Duhem inequality, cf. (Eringen, 2004b), shows

o o
TA; = Poﬁe'A ) ma; = po@d)ﬁ’
ma = 0y T = %
A_p08907A5 _po&p’

where 9 is the Helmholtz free energy. Thus, for the centro-symmetric case
equations (7.153) reduce to

G 921
[uz} = m[u]',AB] + m[%’]ﬂ] ,
v 32¢ 82w
J[(bl} = m[uj,AB] + m[(bj’BA] , (7154)
L P R,
9 W= 0p . 40¢ B v.Bal-

Equation (7.154)5 behaves as does equation (7.59) in the voids theory of
(Nunziato and Cowin, 1979). It decouples from the system and thus rep-
resents a compression or expansion wave associated to the microstretch
distribution throughout the body. However, equations (7.154); 2 do not
decouple and lead to an elastic wave as equation (7.58). Here, we see the
strong coupling effect of the microrotation.

Define now the wave amplitudes

A(t) =[],  Bi(t)=1[d,  C) =[]
Then, employing (7.26) and (7.32) equations (7.154) yield the system

(U635 — Qij)Ai = Rij By,

(7.155)
(JUR6i; — Mij)Bj = Rji Aj,



7.6. Acceleration waves, microstretch theory 335

where Q);; and M;; are acoustic tensors of form

0% 0%
ii = =————— NsNp, M;; = —————— N4Np, 7.156
Qi = Gernde, s AN B6:n0055 " ANE  (T156)
and
0%
R;; = ———— N4N3p. 7.157
7 0,400k ATE ( )
In addition, we have
jO 2 821/) )
—V‘{———|)C=0. 7.158
( 2 Op, 400, ( )

For C # 0, equation (7.158) clearly shows a microstretch wave may

propagate with speed
/ 0% /
V=y/2—— / jo.
3907,45@,3 Jo

System (7.155) is more complicated, but interesting. It immediately
raises the question of what conditions must be imposed on the acoustic
tensors ;; and M;; to ensure an acceleration wave may propagate. Such
questions have been addressed by (Chadwick and Currie, 1974; Chadwick
and Currie, 1975) in classical thermoelasticity, see also (Lindsay and
Straughan, 1979) for the Green-Laws ¢(9,9) theory of thermoelasticity.
However, system (7.155) is a more complicated system than that of clas-
sical thermoelasticity. The microspin of the particles is clearly having an
effect.

If we assume there is a plane wave and A = Av, B = Bpu, then we
find such a wave may propagate if p is an eigenvector of RT R and v is an
eigenvector of RR”T. Of course, to have such a wave we would require p, v
to be related so that there is only one propagation direction. It is clearly an
interesting question to analyse further the conditions for propagation of an
acceleration wave in the theory of microstretch elasticity of (Eringen, 1990;
Eringen, 2004b), and then calculate the associated amplitude equation(s).



8

Poroacoustic Waves

8.1 Poroacoustic acceleration waves

8.1.1 Fquivalent fluid theory

The transmission of acoustic waves is an important problem in the con-
struction industry. There are many applied/engineering research articles
devoted to this problem and theory for a satisfactory explanation of sound
propagation in porous materials is in relative infancy, see e.g. the accounts
in (Ayrault et al., 1999), (Fellah et al., 2003), (Fellah and Depollier, 2000),
(Garai and Pompoli, 2005), (Mouraille et al., 2006), (Moussatov et al.,
2001), (Wilson, 1997). However, since modern building materials are being
designed to be lighter there is a great environmental need to have a con-
sistent theory. One wishes to know what effect different gases will have on
the transmission of sound when entrapped in building materials such as
bricks or plasterboard, and experiments in this line are being conducted,
cf. (Ciarletta and Zampoli, 2006).

(Fellah et al., 2003) write that acoustic wave motion in porous media
may be divided into two cases, that where the elastic matrix of the porous
medium moves, and that where it is rigid. For the former case they refer
to the theory of (Biot, 1956a; Biot, 1956b) which is briefly mentioned in
section 6.8. They write that the latter case is conveniently described by
the equivalent fluid model. To describe their model we note that (Fellah
and Depollier, 2000) write that the frame of the porous solid is assumed
not to deform when an acoustic wave passess through. In this situation
acoustic waves propagate only in the fluid although the density and bulk

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_8, (© Springer Science+Business Media, LLC 2008
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modulus change to take account of fluid structure interactions. This is an
inspiring paper and develops the model of the equivalent fluid on the basis
of a momentum equation and a mass conservation equation, which take
form

Ov; B(w) dp
pra(w) 5 = P 7

—Vii - (81)

In these equations v; and p are the fluid velocity and acoustic pressure,
ps and K, are fluid density and compressibility modulus of the fluid. The
coefficients o and 3 depend on a frequency w and are given explicitly in
(Fellah and Depollier, 2000), equations (2) and (3).

Firstly, (Fellah and Depollier, 2000) relate equations (8.1) to viscoelastic
behaviour by modifying these equations to involve fractional derivatives.
Of interest to this book is the work where they consider equations (8.1) in
low and high frequency domains. For the low frequency domain and a wave
in one - dimension they show that 8 becomes independent of w and « is
replaced by ag + a1 (9/0t)~! so that (8.1) may be taken as

ov  no dp v Op  Ov

pPfoo o7 + 75— U=

ot W' o K o~ o (8.2)

Here 7 is dynamic viscosity, ¢ porosity, v is the adiabatic constant, and kg
is the static permeability. Equations (8.2) are noticeably very similar to the
equations for a compressible perfect fluid with a Darcy term added. The
Darcy term would be the n¢v/kq term and this issue is further investigated
in section 8.1.2. From (8.2) (Fellah and Depollier, 2000) show v satisfies a
damped wave equation of form

avy + dvg — Vgp = 0,

for suitable constants a and d. This leads to a sound speed in the porous
medium V =1/va = /Ku/prony.

In the high frequency approximation (Fellah and Depollier, 2000) show
that a and 8 may be replaced by operators of form . ((t) + kit=/?)x
where a., and k; are constants, ¢ is the Dirac delta function, and * is
the time convolution operator. In this case (8.2) are replaced by the linear
equations involving time delay,

v 2pfaoo< n )I/Q/t 8v/asd Op

Proe e ¥ K \apr) ) Vies T Tox 53
1 0p, 201 ( 7 1/2/t op/ds v '
K, ot K.\ \7Prps o VE—5 or’

They derive from these equations a time-delay wave equation of form

¢
Avy + B/ :SS ds + Cvy — vgg = 0. (8.4)
o VE—s
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The evolution of various sound pulses are computed by (Fellah and
Depollier, 2000) on the basis of equation (8.4).

8.1.2 Jordan - Darcy theory

(Jordan, 2005a; Jordan, 2006) proposes a very interesting nonlinear model
for acoustic wave propagation in a porous medium by adding a Darcy (fric-
tion) term into the equations for a perfect fluid. This is an extension of the
procedure of (Fellah and Depollier, 2000) who also analyse a compressible
fluid model in a rigid porous matrix, as described in section 8.1.1.

In this chapter we take up the Jordan model but describe the analysis of
(Ciarletta and Straughan, 2006) as opposed to that of (Jordan, 2005a) since
their work makes no approximations and treats the full nonlinear system
of equations. (Ciarletta and Straughan, 2006) commence by showing that
the (Jordan, 2005a) model is not ad hoc, but may be derived from the
continuum theory of a mixture of a fluid and an elastic solid. In fact,
they derive equations (2.1) — (2.4) of (Jordan, 2005a) from a continuum
thermodynamic theory for fluid flow in an elastic solid by employing the
mixture theory of (Eringen, 1994), cf. section 1.9.1.

To see this let p/, p* be the partial densities of fluid and solid in a mixture
of a fluid and an elastic solid, let sz ,v; be the fluid and solid velocities,
and let 77, t3; be the fluid pressure and solid partial stress tensor. Suppose
the fluid is a gas and the entropy is constant, so we consider isentropic flow
and then the theory of (Eringen, 1994) is based on his equations (2.12)
and (2.15) for conservation of mass and balance of momentum, which we
rewrite as

o+ (o' o)) =0, (8.5

Pl + (p°v7) i =0, (8.6
1 ,

o !, +ofo] ) = —nf - Emf — ), (8.7)
3 S S, .S S 1 S

PP (V7 +oRvi ) =t 5+ g(vif — 7). (8.8)

The fluid pressure 7/ and solid partial stress tensor t;; are given by Eringen
(1994) equations (3.9), (3.23), and have forms

W (0 9\ Om O
apf M T P\aCk, T 9CLx ) 0X3 0X3

where p = p® + p/ is the total density, and » = (p/,Ckyr) is the
Helmholtz free energy. The deformation tensor Cky, is defined by Ck =
(0x;/0X5,)(0x;/0X3) . (Ciarletta and Straughan, 2006) argue that if one
maintains the elastic solid of the porous medium fixed then the solid veloc-
ity vf = 0, so that equations (8.5) and (8.7) reduce to the model of (Jordan,
2005a). This may be interpreted as a nonlinear equivalent fluid model

wl = pp’
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along the lines of section 8.1.1. To interpret Eringen’s model in the light of
(Jordan, 2005a), equation (2.2), we put £ = K/ux, where K and x are the
permeability and porosity of the medium and p is the dynamic viscosity of
the gas.

The Jordan - Darcy model consists of equtions (8.5) and (8.7) with v =
0. For simplicity, let us now set p/ = p, 7/ = p, and vlf = v;. Then, the
equations for the Jordan-Darcy model of flow of a compressible fluid in a
porous medium are,

Pt + (pvi),i =0, (8.9)
p(vit + vjvi) = —p,; — kv, (8.10)

where the pressure p = p(p) = (p + ps)paw/a", p® constant, and the Darcy
coefficient k = px/K.

8.1.8 Acceleration waves

(Jordan, 2005a) performs an acceleration wave analysis although he
neglects terms O(e?) in equations (8.9) and (8.10), where € is the Mach
number of the flow. We describe the analysis of (Ciarletta and Straughan,
2006) who perform an acceleration wave study for the full system of equa-
tions (8.9) and (8.10). In this section an acceleration wave is defined for the
system of equations (8.9) and (8.10) to be a singular surface S across which
the velocity v; and the density p are continuous in both z; and ¢, although
their first and higher derivatives in both z; and t, in general, possess finite
discontinuities. For simplicity we follow (Ciarletta and Straughan, 2006)
and restrict attention to a one-dimensional acceleration wave. The analysis
is then easy to follow, although the realistic extension to three dimensions
is considered in section 8.2. By a one dimensional wave we really mean a
plane wave in three dimensions moving along the x—axis where the problem
only depends on functions defined in z and t.

We now work in one space dimension, put v = (u,0,0), and consider an
acceleration wave moving along the x—axis. Equations (8.9), (8.10) in 1 —
D are

Pt + pug +upy, =0, (8.11)
d
plug + uug) = —d—lp)pz — ku. (8.12)

As in section 7.1.5 + denotes the region ahead of S and — denotes the
region behind the wave, the wave moving toward the + direction. The
amplitudes A(t) and B(t) of the acceleration wave are defined as

AM) =[] =u; —uf, and  B(t)=[p).  (813)
Since S is a singular surface in three-space, orthogonal to the x—axis, we

may refer to u; and u; as the limits of u, on S from the left and right,
respectively. The amplitudes A and B are functions of ¢, and no variation
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along the wave surface is considered, in keeping with the general analysis
of (Chen, 1973).

Now, take the jump of equations (8.11), (8.12) recalling p and u are
continuous, to find

[pt] + ulpz] + pluz] =0,

(8.14
fue] + ulua] + Plps] = 0, )
where we have set
1 dp
P=-—. 8.15
> dp (8.15)

Next, with the aid of the Hadamard relation (7.8) we deduce that since p, u
are continuous

o] = =Vlpal, ] = =Vus], (8.16)

where V' is the wavespeed. Upon using (8.16) in (8.14) we may rearrange
the resulting system to arrive at the vector equation

Lo D)0 e

We require non-zero amplitudes [u,], [p.] and so the determinant of the
matrix in equation (8.17) must vanish. This leads to the following equation
for the wavespeeds

—V)2=pp="E, 8.18
(w-V)=pP=1 (5.18)

From this one sees there are right and left moving waves with speeds
V=ux/p,. (8.19)

Since u, p are continuous there is no need to write u™*, p in (8.19). However,
it is important to realise that the right hand side of (8.19) depends only
on u* and p* which we assume are known (quantities ahead of the wave)
and so we can determine the wavespeed.

We now focus on the right moving wave so V' = u+,/p,. We may use the
Hadamard relation to calculate analytically the wave amplitudes A and B,
and this we do next. Note that A and B are directly related since via e.g.
(8.17),

pA=(V —u)B. (8.20)

8.1.4 Amplitude equation derivation

To derive the amplitude equation we differentiate (8.11) and (8.12) in turn
with respect to x and then take the jumps of the resulting equations. In
this way we obtain the equations

[ptw] + 2[uwpa:] + U[Pm] + p[uzw] =0, (8.21)
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[utz] + [ui} + u[urz} = *Pp[,oi} - P[pzm] — %[Uz] + %U[ﬂz] (8.22)

In this equation it is understood that p,u and P(p) are evaluated at p™, u™.
We next use the product relation (7.13) on the terms [u,p,] in (8.21) and
[u2], [p2] in (8.22) together with (8.20) to derive

% — Vg + A% 4 ufug,] + <2u;" + k)A
. r (8.23)
u
+ (205 = 55 )B4 Plons] 4 P =0,
and
0 0A 0 6 fu—=V
— = =z B —
(u—V) ot (u—V)dt( p ) + (= V)lpaa] (8.24)
+ pluzz] — 2( P V>A2 +2pF A+ 2uf B =0.
u—

Next, multiply equation (8.24) by —(u—V")/p and eliminate B using (8.20)
to see that

w—V)2
% - (pV) [o2z] = (= V)[tas] + 24
B " (8.25)
+{2u;r—2p;(upv)—§tlog( pv)}A:O.

We now add equations (8.23) and (8.25). Observe that the [uy,] terms
cancel out and also the [p,;] terms vanish because of the wavespeed equa-
tion (8.18). Hence, when we eliminate B from the resulting equation using
(8.20) we obtain a Bernoulli equation in A. The result is

A
657 +bA+ aA® = 0. (8.26)

The coeflicients a and b are given explicitly as

a= ;(3 + pdip(log P)> , (8.27)

b=2u;+:—p(1+ufv)+p—
'?/p{?-l-%%log(v_ ). (8.28)
:2uj+2£p<1f =) P /Pr

ppiP, 16 log (@) (8.29)
VP 20t ' '

+

+
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The general solution to equation (8.26) is given in equation (7.19).

To understand exactly the effect of the Darcy term in the Jordan-Darcy
model (Ciarletta and Straughan, 2006) consider the situation where the
medium ahead of the wave is at rest with a constant density, i.e. ut =
0,p" = constant. Observe that this is a solution to equations (8.11) and
(8.12). In this case the right moving wave has speed V = /dp/dp and
(8.26) holds but now a and b are constants with values

3 pd k
a—§+§d—p(logP), b—2—p. (8.30)
The solution to (8.26) in this case is
A0
A(t) = (0) (8.31)

ebt + A(0)ab—1(ebt — 1) "

(Ciarletta and Straughan, 2006) compare the amplitude given by (8.31)
with the corresponding amplitude in a perfect fluid, i.e. when no porous
medium is present, which is the case when & = 0 and so, therefore, b = 0.
In this case, instead of (8.31) the amplitude solution is

_ Apr(0)
1+ App(0)at

(Ciarletta and Straughan, 2006) show that b > 0 increases the attenuation
of sound. To see this, we note that if A(0) > 0 the wave is expansive and the
amplitude decays in time. However, if A(0) < 0 the wave is compressive.
The amplitude in (8.32) always blows up in a finite time, a phenomenon
associated with shock wave formation, cf. (Fu and Scott, 1991). When the
porous medium is present, the wave amplitude may still blow-up, but the
blow-up is delayed. In fact (Ciarletta and Straughan, 2006) further consider
a polytropic gas so that p = kgp?, with kg, > 0 constants. In this case

et S (/0
2 20K
(Ciarletta and Straughan, 2006) note that when Appr(0) < 0 the wave

amplitude always blows up in a finite time. However, if A(0) < 0 blow-up
only occurs if

Apr(t) (8.32)

(8.33)

b BX

|A(0)] > 0" st DK (8.34)
This clearly demonstrates the attenuation the porous medium creates.
(Ciarletta and Straughan, 2006) take values of x and K for brick from
(Nield and Bejan, 2006) and values of u,p and v for air at 15°C from
(Batchelor, 1967), p.594, and show that for such a brick containing air
the restriction (8.34) shows that the wave amplitude will not blow-up if
|A(0)| < ¢, where ¢ takes values in the range 1.90298 x 107 s™! to 2.47123 x
102 s=1. Thus, we believe (8.34) should be useful when assessing sound
attenuation in a porous medium which contains a gas infused into the pores.
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8.2 Temperature effects

8.2.1 Jordan-Darcy temperature model

In this section we consider the Jordan-Darcy model of section 8.1.2, but we
include thermodynamics in order that we may assess directly the effects of
temperature on acoustic wave propagation in porous media. As far as we
are aware, this material is new and does not appear elsewhere.

The equations for a classical perfect fluid are, cf. (Truesdell and Toupin,
1960), the equations of continuity, momentum, and energy, respectively,
namely,

pt+ (pvi),i =0, (8.35)
p(vit +vv; ) = —p,i + pFi, (8.36)
pE = —pui; — ¢ i+ pr, (8.37)

where p, v;, € are density, velocity, internal energy, ¢ = €(p, ), and ¢ is the
material derivative with respect to time of €. The quantities F;,r,p and g;
are externally supplied body force, externally supplied heat source or sink,
pressure p = p(p,0), and heat flux. The variable # denotes the absolute
temperature. For a perfect fluid one typically chooses the heat flux to be
zero, so we select ¢; = 0. We present our derivation from equations (8.35)
— (8.37) but one could equally well begin with the equivalent equations in
(Whitham, 1974), p. 150. For the nonlinear wave analysis to be considered
here we lose no generality by taking F; = 0 and r = 0. We modify equation
(8.36) by adding a Jordan-Darcy term of form —kwv;. Thus our system of
equations to describe flow in a saturated porous medium is

pt +vipi + pvi; =0,
p(vie +vjvi5) = —p,i — kv;, (8.38)
pE = —PVi;-

In general € = €(p,d). However, there are many classes of fluid for which
one may adopt the simpler relation € = €(#). In this section we calculate
the wavespeeds in the general case € = €(p,0), but for the more technical
calculation of the amplitudes we restrict attention to the case € = ¢(6). We
believe this will make the analysis more transparent, although one could
repeat the amplitude calculation with € = €(p, #), mutatis mutandis.

The class of fluids for which e = €(f) is quite large, and we show it holds
for a perfect gas for which p = Rpf. One may also show the same relation
holds for Hirn’s gas for which

_ P _
p_R9<P—52> o
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for suitable constants d;, d2 > 0, and for a Joule and Thomson gas for which

d1p

= Rpf — —

p P 0’

for a suitable constant §; > 0. Other equations of state are given by (Otto,
1929). The internal energy e satisfies the relation € = ¥ 4 nf where v is the
Helmbholtz free energy function and the entropy n = —91/96. The pressure

is given by p = p20v/dp. Thus, for a perfect gas,
z/Jp:R—e and so ¥ = ROlogp+ f(0)
p

for some function f. Thus, we see that

e=f(0) —0(0) = €(0).
(Actually p = (p+ p*)p?¥/? here and throughout the rest of this chapter.)
A similar deduction holds for Hirn’s gas, the Joule-Thomson gas, and
many other of the equations of state given by (Otto, 1929). Hence,
consideration of the amplitude equation when € = €(f) is not without
interest.

8.2.2 Wavespeeds

We now consider equations (8.38) with € = €(p, #) and study acceleration
wave propagation. For equations (8.38) we define an acceleration wave to be
a singular surface S such that p,v;, 0 are continuous in the spatial domain
R3, but pt, pi,vit,vij, 0,0, and higher derivatives may suffer a finite
discontinuity.
To determine the wavespeed(s) of an acceleration wave we use (8.38); to
rewrite (8.38)3 after expanding é. Thus, we rewrite system (8.38) as
pt +vip; + pvi; =0,
p(vie +vivig) = —(p(p,0)) ; — kui, (8.39)
peo(0r +v;0 ;) + (p— pzep)vm =0.
We take the jump of these equations and find

[pe] +vilpa] + plvia] =0,
plvie] + pvjlvi ] = —polp,i] — pel0.i], (8.40)
peol0i] + puieg 03] + (p — pep)[vii] = 0.
Define the amplitudes A;, B and C to be
A; =vijn;]l, B=[nip;], C=][nib,]. (8.41)

With the aid of (176.2) and (176.10) of (Truesdell and Toupin, 1960) we
may show that

[’Uiﬂ'] = Amj, [p,i] = B’I’Li7 [971'] = CTLZ . (842)
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We also require the three-dimensional Hadamard relation (7.27) which we
rewrite as

0

&WJ] = [Ye] + VIniv,l. (8.43)
Using these two relations one may show that
[vii] = Aing,  [p] ==VB, [0:]=-VC, (8.44)
and
[vid] = =VInjvi ] = =V A (8.45)

Upon utilizing equations (8.42), (8.44) and (8.45) in equation (8.40) one
may show that
(vin; — V)B + pn;A; = 0,
p(vjn; — V)A; + p,ni B+ pyn;C = 0, (8.46)
peg(ving — V)C + (p — pzep)mAi =0.
From (8.46)2 we see that the acceleration wave must be longitudinal, i.e.

A; = n; A, where A = [n;n;v; ;] so that (8.46) may be reduced to the matrix
form

vin; —V p 0 B 0
Dp p(vin; — V) Do Al=10]. (8.47)
0 p— p2e, pea(vin; — V) C 0

We require non-zero amplitudes, A, B,C, so that the determinant of the
matrix in (8.47) must be zero. This leads to the equation

(vin; — V){vasg(vmi —V)? - ,0269pp —po(p — pgep)} =0. (8.48)

Thus, we can have a wave moving with the fluid with V' = v;n;, or a right
and a left propagating wave with speeds determined by

po(p — p’e,)

2 _
(Uini - V) =pp+ p269

(8.49)
The latter waves are of interest here. We see that (8.49) compared to the
isothermal wavespeed given by (8.18) shows the thermodynamic correc-
tion due to temperature effects. Namely, the term pg(p — p?e,)/p?eq is the
correction due to temperature effects.

8.2.3  Amplitude equation

In the interests of clarity we now restrict attention to a one-dimensional
acceleration wave moving along the z-axis. One may think of this as
meaning S is a plane parallel to the (y,z) plane propagating in the
x—direction. Thus, we now have v = (u(x,t),0,0), p(z,t),0(z,t). We
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also restrict attention to the case where e = €(#). Then, the wavespeed
equation (8.49) reduces to

(V—-u?=p,+5—. (8.50)

The wave amplitudes A, B, C are now given by
A(t) = [ua],  B(t) = [pa], C(t) = [0a]. (8.51)
The governing equations (8.39) in the one-dimensional situation become
pt + upy + pug =0,
p(uy +wu,) = —(p(p,0)), — ku, (8.52)
pea(0y + uby) + pu, = 0.

These equations are differentiated with respect to x and expanded using
the chain rule. We then take the jumps of the results to find, with

p=te -1 (8.53)
P P
[pte] + 2prtiz] + pltizs] + ulpes] = 0, (8.54)

Wﬂ+hﬂ+ﬁ%ﬁ+ﬂmJ+qﬁﬂ+g%]

_%WH&MH%WM+%MM+%%FQ

(8.55)

peao[0:0:] + peagul02] + pea0ta] + pealuL0y]

8.56

We next use the product formula (7.13) and the relations which follow from
the Hadamard relation (7.8),

0A
[ut] - _V[ul]7 [uIt] - E - V[umw}v
together with equivalent expressions for p and 6, to derive
0B
5t + (u = V) [paa] + pluze] + 2(07 [us] +uf [p.] + AB) = 0, (8.57)
5A P Po k
-+ U_V Ug g +i TT +7011 +7A
o (= V)] + 2] + 2]+
kut (8.58)

— 7B +2uf A+ A + P,(2p} B + B?)

+(Py+Q,)(pfC+ 0B+ C?) + Qp(20C + C?) =0,
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and

pw%%+p@&r—VM%A+pmm]
+ (pegoly — peaed V + 2pegoult + pegu + poul)C (8.59)
+ (pealy + popt + pebi)A + pyul B
+ pego(u — V)CO? + (peg + po) AC + p,AB = 0.
The next step is to use the equations which follow from (8.46), namely,

p p
B=— A, C=- A, 8.60
(u—=V) peo(u—=V) (560

together with the derivative equations
0B _ (_p oA _ 0 (_»
st \u-V) &t St\u—-V)’
JoC_ v oA 0P
POSt = T w—vy ot PVt \ peg(u—v) )

in (8.57) and (8.59) to find

~(+29) 5 - 45 () + @ Vload + ol .

+2(pfA+ulB+ AB) =0,

(8.61)

and

p 0A 1) P
_ ) 50 APﬁe& (p@(u—V)) + peg(u — V) [0zz)

+ (pegolyt — peaed V + 2pegoult + pegu) + poult)C (8.63)
+ (peal + popt + pel) A+ poul B + plug,)
+ pego(u — V)C? + (peg + po) AC + p,AB = 0.
We now wish to remove the second derivative terms [ugs], [pze] and
[0zz] from (8.58), (8.62) and (8.63). To do this we form the sum

(8.58)+141(8.62)+p2(8.63), for w1, ua to be chosen. Upon forming this sum
the second derivative terms yield

[Uge](u =V + ppa + pop)
Po s 0 po )
+ [p11]< P + (u V)/Jfl) + [emz]( P + MZPGQ(U V)) .
We select

Dp Do

M=y BT ey

and this removes the [pgz], [0zz] terms. However, we easily check that with
this choice of 1, o the coefficient of [u,] is zero, thanks to the wavespeed
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equation (8.50). What remains is a sum involving §A/dt, A, B, C and prod-
ucts in A%, B2,02%, AB, AC, AB. The B and C terms are removed using
(8.60) and we are left with a Bernoulli equation for A(t), namely,

0A
5 bA+a*A=0. (8.64)
The coefficients ¢ and b have forms
Do
=1
a=it 2peq + 2(u—V)2 <pppp
p2 p2p9609 (8.65)
— (2 - — -
+ el (20Pp6 — Po + ppoo) A ) ;

k u P 6 P
=—(1 L —
b 2p< +u—V>+2p(u—V)5t(u—V>

o) fft(pee(up v>)

1 Ppe | PPh

+Jq Pp ( Ppe ] )
+ uy { + (= V)2 + peo(u— V)2 Dopp + ’ + ey

+] P ! (2 _ PPy )
e { (w—V)  2pPeglu— V) \ TP TP T
n 05 [ 2ppp Pp ppocoo(2u—V)  2ppeg

21 (w=V) pleu—-V) pigu-V)2  piou—V)

ezrppeéee

22— V) (8.66)

The solution to equation (8.64) is given in (7.19). If we consider the
wave moving into an equilibrium region for which u™ = 0, p™ =constant,
6+ =constant, then the solution to (8.64) is (8.31). In that case the coeffi-
cient b reduces to b = k/2p while the coefficient a still has form (8.65), but
u—V = —V. One should note that a and b reduce to the forms (8.27), (8.28)
when temperature effects are neglected, i.e. the theory does reduce to that
of section 8.1.2. One thing we point out is the attenuating effect the porous
medium has on the acoustic wave propagation. This is evident through
the term involving the Darcy coefficient k in (8.66). Equation (8.66) does
show the extra effect the thermodynamics have, but the effect of the porous
medium is always evident.

8.3 Heat flux delay

8.3.1 Cattaneo poroacoustic theory

We now wish to consider the equations of section 8.2.1, namely equations
(8.38) but with a non-zero heat flux q. The reason for this is that we
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also wish to consider the propagation of temperature waves in addition to
sound waves. As mentioned in section 7.3.1 there has been much recent
interest in temperature wave propagation in porous media. The history
of temperature wave propagation in a perfect fluid is briefly reviewed in
(Lindsay and Straughan, 1978).

In this section we wish to consider temperature wave propagation simul-
taneously with sound wave propagation in a porous medium by adapting
the approach of (Cattaneo, 1948). The (Cattaneo, 1948) approach has been
the subject of many recent investigations and a convenient recent refer-
ence is that of (Jordan, 2005b) who applies the Cattaneo method to traffic
flow, see also (Alvarez-Ramirez et al., 2006). (Jordan, 2007) is an inter-
esting related article. (Su and Dai, 2006) compare the solution to a phase
lagged equation with an oscillating heat source to that of the damped wave
equation with the same source.

We begin with equations (8.38) but keep the heat flux term in, so we
have

pt +vipi + pvi; =0,
(Vi +vjvi5) = —p,i — kv, (8.67)
PE = —PVii — i,

cf. equation (8.37). The classical theory at this point would have a consti-

tutive equation for ¢;, and typically this would be one of Fourier law type,
SO

4qi (Xa t) - 7%9,1'(X, t)' (868)

In general, the thermal conductivity & is a function of temperature, 6.
However, we here assume k is constant. The logic behind the (Cattaneo,
1948) theory (see (Jordan, 2005b) and also the comments in section 8.3.5) is
that the heat flux is not directly proportional to the temperature gradient
at the same instant of time. Instead, there is a delay in time in this reaction
so that (8.68) is replaced by

gi(x,t+ 1) = —K0 ;(x,1), (8.69)

for some small delay time 7 > 0. One may expand this relation in a Taylor
series and then

qi(%,t) + 7¢i 1 (x,t) &= —Kb ;(x,1). (8.70)

Thus, in this section we generalize this relation to one for a moving body
and assume we have equations (8.67) coupled with the equation

1
Gi+—q = —=0,, (8.71)
T T

)

where the dot denotes the material derivative and this equation holds at
the time ¢. This approach is discussed in another fluid dynamical context
by (Straughan and Franchi, 1984).
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The above approach is somewhat ad hoc and so now we present a
justification via a thermodynamic argument.

8.8.2  Thermodynamic justification

To produce a thermodynamic procedure which is consistent with (8.71)
we adopt the techniques of (Caviglia et al., 1992b). Thus, we have the
equations (cf. (8.67)) but we include an externally supplied body force F;
and an externally supplied heat supply r. Thus,
pt +vip; + pvi; =0,
p(Vie +vj0;5) = —pi — kvi + pFi, (8.72)
pE= —PVii = ii T pr.
The Clausius-Duhem (entropy) inequality has form
. qi pr
> 2 —. 8.73
P = <9>’i +5 (8.73)

If we introduce the Helmholtz free energy ¢ via € = 1 + nf then using
(8.72)3 we may rewrite inequality (8.73) as

. . 1
=P +10) = 54ib; — pvii 2 0. (8.74)

We introduce an internal variable & and then following (Caviglia et al.,
1992b) postulate that &; satisfies an evolution equation of form

& =—mb; —n&. (8.75)

)

The coefficients m and n are scalars depending on the variables of the
constitutive theory, with n > 0.
The constitutive theory we consider is that

¥, n,p and g;
depend on the independent variables
0,6, & (8.76)
Expanding 1, inequality (8.74) may be rewritten

. . — : g
= Ppp = pvii = pB (o +1) = pto 0 — pibe,&i — o= 2 0. (8.77)
Then, recalling p = —pv; ;, from equation (8.72)3, the above inequality may
be replaced by

q:0 ;
0

(0%, — P)vii — pB(tbe + 1) — pig 0, — pibe,& — >0.  (8.78)

We now argue that 971 may be selected independently of the other variables
in (8.78), balancing equation (8.72)3 by a suitable choice of r. Thus, the
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coefficient of 972 must be zero. Likewise, choosing r appropriately, 6 may be
selected arbitrarily so that the coefficient of this term must also be zero.
Then, we apply a similar argument to the first term in (8.78) and select
v; ; arbitrarily balancing equation (8.72)y by our choice of F;. In this way
one shows that

¢9,i = 07 n= _'(/]97 and p= ppr . (879)

The inequality which remains from (8.78) is

: b

Upon insertion of equation (8.75) in inequality (8.80) one obtains

(mm/}si - qg) 0.+ nppe,&i = 0. (8.81)

We may now select 6 ; arbitrarily balancing (8.72)s by a suitable choice of
r. However, care must be taken since §; and 6; are connected via (8.75).
Nevertheless, v; may be selected arbitrarily balancing (8.72)s by F; and so
we may choose &; as we like. Then, from inequality (8.81) we deduce

qi = mpbipe, and e, & > 0. (8.82)

Now, arguing as in (Caviglia et al., 1992b) we consider a stationary
solution so that in equilibrium

g = —k10;, & =0, (8.83)

then, in equilibrium, (8.75) yields

m
gi = _*9,1
n
and thus utilizing (8.83), this suggests we may take
nkl
¢ =—&
m

and then upon using (8.82); we would have

nk1
w& - p9m2 51 .
In the case where n and m do not depend on &; this relation leads to the
form for 1,

nk:l
2p0m?

U(p,0,&) = D(0, p) + €2, (8.84)
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where £2 = £;&;. Whence, from (8.79) we have, for additionally n and m
independent of p and 6,

2, 27 nky 2
P—P%-P%‘mf,
A nk
n=—p+ 2p92;n2 €, (8.85)
A - k
€=t — Oy + 1 g2,
pOm

At first sight results (8.84), (8.85) may appear strange, since they suggest
dependence on &; and, therefore, g;. However, this is in complete agreement
with what is shown by (Coleman et al., 1982) in another context.

8.3.8 Acceleration waves

We have given a thermodynamic justification of a system of equations like
(8.67), (8.71). We now return to study wave motion in this system. One
could deal with the full system developed in section 8.3.2 but we deal with
a simplified model for which € = ¢(f) and p = p(p,0). This is for clarity,
and we still find acoustic and thermal wave propagation.

Hence, we recollect equations (8.67) and (8.71) at this point in the form

pe +vipi + pvii =0,

p(vig +vjviy) = —p.i — kv,
( o i) S (8.86)
peat = —PVii — Qi

4 +7q = —K0,,

where we treat 7 and x as constants. We define an acceleration wave for
equations (8.86) to be a singular surface, S, in R? such that p,v;,6 and
g; are continuous everywhere but p:, p;,vi+, Vi, 0¢,0.4,¢.+,¢,; and their
higher derivatives suffer a finite discontinuity across S. The amplitudes
A;, B,C and D; are defined by

A; = v jngl, B = [nip,), (8.87)
C = [nib], D; = [gi jny]
where [-] denotes the jump defined in (7.6).
Taking the jumps in equations (8.86) we find
[pe] + vilp.i] + plvis] =0,
plvie] + pvjlvi ;] + pplp.] + pelfi] = 0,
pegl0i] + peguil0 ;] + plvi] + [gi:] = 0, (8.88)

[gi,e] +vjlai ] + g[ﬂ,i] =0.
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From the compatibility relations, (8.42), and the Hadamard relation (7.27)
we have
il = Aing, pal = Bni, (0] =Cni,  [gis] = Ding,

8.89
[UH} = Ami, [pt] = -VB, [Ui,t] = *VAi, ( )

V being the wavespeed of S. Thus, employing (8.89) in (8.88) one may
derive

(vin; = V)B + pAin; =0,
p(vjn; — V)A; + ppni B + pen;C = 0,
p69(vjnj - V)C +pn1’A1’ + Din; = 0, (890)
(vjn; = V)D; + B iC =o0.
T

Equations (8.90)3 and (8.90)4 allow us to deduce that A; = An;, D; = Dn;
and thus (8.90) reduce to

Dp plvin; — V) Do 0 Al |0
0 D peg(vin; — V) 1 cl |o
0 0 KT ving —V D 0

We require the amplitudes (B, A,C, D)T # 0 and thus we must have

vn; —V p 0 0
Dp p(ving = V) Do 0 —0
0 P pEg(’Uﬂli — V) 1 ’
0 0 KT vn; —V

Upon expanding the determinant we find that

K K
prea(ving — V) — (vin; — V)Q{Tp + ppg + p2€9pp} + ip” =0. (891)

We now assume the wave is advancing into an equilibrium region so that
ahead of the wave

p = constant, v; =0, 6 = constant, ¢; =0,
and hence
pt = constant, v;" =0, 60T = constant, q;" =0.

In this situation the wavespeed equation (8.91) reduces to

V4—V2{ il +]’2ﬁ+pp}+ Do _ . (8.92)
TpEY P €p TPEoy

We wish to interpret equation (8.92) and hence briefly consider the prop-
agation of a temperature wave. For a rigid heat conductor equations (8.86)
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would have p = constant, u; = 0, so that
peol0t] = —[giils
K
[qi ] +=10:] = 0.
T
Then, following the analysis above one finds
— pGgVC + Din; =0,
T
This leads to a wavespeed equation of form

K

T PEY '

VZ=

Thus, we define the thermal wavespeed, Uz, and the mechanical wavespeed,
Upn, as
K
Uz = :
T PEg

U]%/[:ppa

(see section 8.1.3 for U3,) and then equation (8.92) is conveniently rewritten
as

(V2 -U:)(VZ-U2) - kV? =0, (8.93)
where
jo — PP
pleg

We expect pg > 0 (cf. e.g. p = Rpf) and since ¢y = —01)gg we expect €5 > 0
and so k > 0, cf. the choice ¥ = ¢(6 — 0log ). In this case equation (8.93)
leads to

(V2 UV -UZ) = |s[VZ > 0.
Hence, (8.93) has two solutions V2, Vi with
0 < Vi < min{U3,, U3} < max{Uz,, Uz} < V.

Thus, the present theory predicts a slow wave with speed V5, and a fast
wave with speed Vi, both of which have right and left moving waves (due
to the presence of V2).

Before moving on to the calculation of the amplitudes, we observe that
(Straughan and Franchi, 1984) suggest replacing equation (8.71) with one
involving another objective derivative for ¢;, namely

1
T(Qi,t + G5 — §Qk{vi,k - Uk,i}) =—q; —K0;.

One may repeat the above analysis with this replacement and nothing
changes concerning the wavespeed relation.
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8.3.4 Amplitude derivation

We now show how one may calculate the amplitudes A, B,C and D, but
restrict attention to a one-dimensional wave S. In one space dimension
equations (8.86) become (with v = (u,0,0),q = (¢,0,0))

pt + upz + pugy =0,

k
ut+uux+p7ppx+@0x+7u:0a
P P P

8.94
9t+u9w+£ux+q—x20, ( )
Py Py

1 K
qt +uqe + —q+ -0, =0.
T T

To make the exposition as clear as possible we restrict attention to a wave
moving into an equilibrium region for which u™ = 0, p* = constant, 0+ =
constant. The equation for ¢ becomes ¢; + ¢/7 = 0 which may be solved to
see that ¢(t) = e~*/7q(0). In what follows we assume ¢ = 0.

To determine the amplitudes we differentiate each of (8.94) with respect

to x and take the jumps, recollecting the conditions ahead of the wave to
find

[Ptz] + 2[“96“%:] + P[“m] =0,
fta] + [t + Polpal? + (Qp + Po){s][0s] + Plous]
- Qolfa]? + Qlfa] + %[ux] —o,

€0lpe][0t] + peoal0:][6:] + pealOia] + peo[us][0a]

! [Q:r:] + g[emz] =0,

T

(8.95)

[th] + [ux][%c] +

where we have employed the product relation (7.13) and have defined P
and @ by

The amplitudes in this section are defined by
B=p:], A=[us], C=1[0], D=]q]

and then we use relations like

0B

E = [ptz] + V[me}
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obtained from the Hadamard relation (7.8) together with equivalent
expressions involving A, C, D. In this manner one derives from (8.95),

0B
o5t~ Vlpzal + pluzs] +24B =0, (8.96)
0A
T V{ugs] + A* + P,B* 4+ (Q, + Pp) BC
k
+ P[p:cac] + QOC2 + Q['gxw} + ;A =0, (8'97)

5C
— VegBC — VpeggC? + peg (E — V[Hxx])

+ peg AC + ppAB + pg AC + pluge] + [gza] = 0, (8.98)
6D 1 K
57 = Vlteal + AD + =D + ~[fa] = 0. (8.99)

We need to eliminate the second derivative terms like [p,.] and also elim-
inate three of A, B,C or D. To do this we note that the amplitudes are
related (by taking the jumps of (8.94)) as follows,

vV V2 —p > K
A= —B, Cc=(—"2)B, D= V2 —p,)B. (8100
p (> (= p)B. (8100

We form the combination (8.96)4A1(8.97)+A2(8.98)4+A3(8.99) and select

VQ—,OP
)\ = >\ =
) 2 pP ) 3

V2 —pP

v
M=p V Pp

After using the wavespeed equation (8.92) the second derivative terms
disappear and one derives the amplitude equation

B A
%—t +2AB + % [(Zt + A*+ P,B® + (Q, + Py) BC + QpC* + %A

2_pP
+ V7p —VegBC — pV€9902 + ,060E + peg AC
pP ot

+p,AB + peAC}

V2 —pP)\ (6D 1
(8.101)
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Upon using the relations (8.100) the above equation may be written in the
form

0B V2 1 K
142 2
ot { + Pp + (V Pp) pPpy <p€9 * TV2)}
LV (V2 g
P p? pV27%pg
+ BQ{W + ﬁ @
p VpprQ PP ) (8.102)
+ Iy p
+ (V2 —py) 5 (—+ 22
(V2 = pp) (2 4 )
Vi rQ  po K
2 32
(V=) Ppo ( o P + ppVQT)
Voo
_ V2 o 3P } —
( Pr) pPp}

Since the coefficients of the terms § B/§t, B and B? are constant the solution
to this equation is found exactly as in equation (8.31), and derivations
regarding amplitude blow-up may be made as in that section.

It is interesting to analyse equation (8.102) in the limit k — 0 and the
isothermal case for which V? — p,. Then equation (8.102) reduces to
0Bk 3v. vV
— —B B*{ — log P), ¢ = 0.
D {5 +5toer)}
This is in complete agremment with equation (8.26) with the coefficients
given by (8.30), since in terms of A =V B/p, this becomes

0A k

oA 2)20 P —
5 + A+A { 2(10gP)p}

8.3.5 Dual phase lag theory

There has been much recent interest in developing theories of heat propa-
gation which extend the phase lag heat flux law of (8.69) and, in particular,
which consider extensions of the Taylor series for the heat flux in equation
(8.70). Much of this stems from the work of (Tzou, 1995b; Tzou, 1995a),
and we cite in particular, (Han et al., 2006), (Jou and Criado-Sancho,
1998), (Quintanilla, 2002b), (Quintanilla and Racke, 2006; Quintanilla and
Racke, 2007), (Serdyukov, 2001), (Serdyukov et al., 2003) and the refer-
ences therein. The key would appear to be the assertion that (8.69) be
replaced by an equation of form

i(x, t+714) = —kKO;(x,t+T), (8.103)

where 7, and 7 will have (in general) different values. Various trunca-
tions of the Taylor series expansion are considered. For example, (8.103)
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is replaced by
qi(x,t) + 74qi 1 (X, t) = —K0 ;(x,t) — KT 11 (%, 1), (8.104)

(Han et al., 2006), (Jou and Criado-Sancho, 1998), (Serdyukov, 2001),
(Serdyukov et al., 2003). While the above representation is attributed to
various writers by the above cited papers we should point out that this
relation is, in fact, effectively given by (Cattaneo, 1948), see also (Fichera,
1992), even if a sign is different. Combined with the energy equation for a
rigid heat conductor,

peols = —qi,is (8.105)
equation (8.104) yields (for pey = ¢, constant)
by + el = KAG + KTAG, . (8.106)

(Quintanilla, 2002b) and (Serdyukov et al., 2003) consider adding a further
term in the expansion of ¢;(t + 7,) to the left of (8.104) so that

2

-
qi(x,t) + 14qi ¢ (x,t) + qumt(x, t) = —kb;(x,t) — k70 4 (x,t). (8.107)

Together with (8.105) this leads to the hyperbolic equation

CT2

qum + 7401 + O = KAO + KTAD; . (8.108)

A very interesting derivation of equation (8.108) for gas flow through a
package of heat conducting plates is given by (Serdyukov et al., 2003).
These writers use a Cattaneo theory for the plates and a Newton cooling -
like law for the gas, of form

pc(TGtt + Ht) = K?Ae — ﬂl(ﬂ — Qg),
Pgcqti = B2(0 — 0y),

where 6 and 6, are the temperatures of the plates and gas, respectively.
(Quintanilla and Racke, 2006; Quintanilla and Racke, 2007) consider a
further extension to (8.107) of form

2

-
qi(x,t) + Tqqi (%, ) + ?q%',tt(xa t)
) (8.109)

KT

= —kb ;(x,t) — K70 ;. (x,t) — -

Due to the intense interest in these dual phase lag theories we wish to

briefly consider a possible extension involving the model for poroacoustic

wave propagation. In particular, we consider a relation like (8.103) but with
k dependent on temperature, 6, as it invariably is, so we consider

971'“ (X7 t).

gi(x,t+714) = —K(@(X, t+ T))Qi(x, t—+7).
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We consider the equivalent of the expansion (8.103) and so write

T2 . .
One could argue to not consider the term 726x’(0)8,; since it is O(72).
However, in a rigid heat conductor theory the inclusion of this term is
necessary if one wishes to derive a Bernoulli equation containing a quadratic
term and thus a theory capable of finite time amplitude blow-up.

Thus, a potential theory might involve equation (8.67) with p = p(p, 9),
€ = ¢(0), and equation (8.110). We would, in this case, define an acceleration
wave to be a singular surface, S, across which p,v; are continuous, 6, g;
and their first derivatives are continuous, but first derivatives (and higher)
of p,v; and second derivatives (and higher) of 6,¢; suffer at most finite
discontinuities.

For an acceleration wave in one-dimension we find

(u—=V)[pa] + plua] = 0,
(u—V)[ug] + %[m =0,

s Pp P poty [ee] | e (8.111)
ee[em]<p+02>[pzum] p el =T el

L‘?

2
We see that equations (8.111); 5 are disconnected and yield a wavespeeed
on their own. The other two equations then yield a wavespeed for an uncon-
nected wave. Thus, care must be taken when attempting to develop a
Tzou-like theory for poroacoustic - thermal wave propagation.

We have not considered thermodynamics in our model and a more sophis-
ticated approach must due so (cf. the Cattaneo model and the work of
(Morro and Ruggeri, 1988), (Coleman et al., 1982)). A more complete
model may need the dependence on quantities like ¢; by terms like the
pressure, cf. section 8.3.2.

(@) = —(k + 767 ")7(0,].

8.4 Temperature rate effects

8.4.1 Green-Laws theory

In this section we describe work of (Ciarletta and Straughan, 2007a) who
generalize the Jordan-Darcy model of sections 8.1 and 8.2 to include the
possibility of propagation of temperature waves. To do this they employ
the thermodynamics of (Green and Laws, 1972) which uses a generalized
temperature ¢(6, 0) As noted in section 7.3.1 the current literature recog-
nizes the role that thermal waves play in wave propagation, particularly in
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porous media. We repeat that (Johnson et al., 1994) employ second sound
to calculate physical properties of porous media, (Meyer, 2006) discusses
how temperature waves may be employed to dry porous media, and thermal
waves may be important in biological tissues, (Mitra et al., 1995).

The basic theory for (Green and Laws, 1972) thermodynamics used to
develop a perfect fluid is given in (Lindsay and Straughan, 1978) and
(Ciarletta and Straughan, 2007a) add a Darcy term into the equations
and study acceleration wave propagation in one space dimension.

With a superposed dot denoting the material time derivative the equa-
tions of mass continuity, conservation of momentum, and conservation
of energy, are presented by (Ciarletta and Straughan, 2007a). These are
continuity of mass

8’Ui
) =0 8.112
P+ry. =0 ( )
conservation of momentum,
Oty
0; = — kv, 8.113
PO By (8.113)
and conservation of energy,
dq;
¢ = tgidik — , 8.114
pé = tridin = 5 - ( )

if one chooses zero body force and heat supply function. Standard notation
is employed so p,v;,tki, €, qi,d;r, and k are density, velocity, stress ten-
sor, internal energy, heat flux, symmetric part of the velocity gradient,
dir = (Vi k +vk,i)/2, and the (constant) Darcy coefficient, respectively. The
constitutive theory of (Ciarletta and Straughan, 2007a) is taken to be the
same as that of (Lindsay and Straughan, 1978). The Helmholtz free energy
is ¥ = € — n¢, and then €, ), ty;, ¢; and the generalized temperature ¢ are
functions of the constitutive variables p, 6, 0, and A where \ = 6.0 /2. One
may employ the entropy inequality of (Green and Laws, 1972) to derive
the constitutive restrictions presented by (Lindsay and Straughan, 1978),
and these are

¢=0(0,0), ¢ =1(p,0,0,)), (8.115)
o /0¢ .

=——/ —==n(p,0,0, ), 8.116

o5/ o5 =" ) (8.116)

¢ =—K0;, (8.117)
_ 9 99 _ -

K =pdoy % =K(p,0,0,)), (8.118)

B
tik = —pdix — Paiﬁ 0.0, (8.119)
20U

P=rg, T p(p,0,0, 7). (8.120)
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The coefficient K is the thermal diffusivity and p is the pressure.
The residual entropy inequality which remains from the (Green and
Laws, 1972) one is given by (Lindsay and Straughan, 1978) as

oy 0 dp A
(89+ 89>9+2K89¢>0 (8.121)

Since this must hold for all motions one then finds in equilibrium

(G, i)l ()
20 " "o " \9b9b) |y \9d)|g
where f|g = f(p,0, 0,)\)| denotes the value of f in thermal equilibrium,
i.e. where 8 = A = 0, and cf. (Green and Laws, 1972), 0¢/00|g = 1.

Upon employing (8.115) — (8.120), the energy balance law (8.114) may
be written as

K K K K
Ka,ii+%ﬂ,i9,i+2Aa +a )Hra A

89 o0 oA
b o on - on -
((;g+ a(g) —p(bf —p¢ﬁ9—p¢gg9 (8.123)
2o B (2 )01,

(Ciarletta and Straughan, 2007a) assume 1 and ¢ are such that dn/ 960 > 0,
as suggested by (8.122).

8.4.2 Wavespeeds

(Ciarletta and Straughan, 2007a) developed the wavespeed and amplitude
equations in a one dimensional setting, without presenting details. We now
derive the wavespeeds in three dimensions.

Our basic governing equations are now (8.112), (8.113) and (8.123). For
these equations we define an acceleration wave to be a singular surface S
across which the velocity v;, the density p, and the temperature gradient
6 ; are continuous, but their first and higher derivatives, in general, possess
finite discontinuities.

We follow (Ciarletta and Straughan, 2007a) and restrict attention to a
wave moving into a region at rest and at constant temperature, so that
vf = 0, pT = constant, §7 = constant. It is believed no essential loss of
physics occurs via this procedure, unless perhaps, one is analysing curved
waves. However, the aim of this book is to describe the implications for
wave motion in porous media. Unlike (Ciarletta and Straughan, 2007a) we
do, however, develop the wavespeeds from a three-dimensional analysis.

We expand equations (8.112) and (8.113) and take the jumps of these.
We also take the jump of (8.123). Recalling that v;" = 0 and p* and 6%
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are constant one obtains

[oe] + plvis] =0, (8.124)
dp Op
it] = =7 1pil — == 10.4], 8.125
plois] = ~5lps) = S50 (5.125)
K10.5i] — pénplpe] — pong[0ee] = 0. (8.126)
From use of the Hadamard relation (7.27) we know that
[ = =Vinipal,  [vid] = =Vinjvisl, (8.127)

0] = =V ni0 u] = VZ[nin,6 ),

and by use of the compatibility conditions (176.2), (176.10) of (Truesdell
and Toupin, 1960) we have

[0,i5] = [nin;0 5] (8.128)
Define the amplitudes A;, B and C' by
A; = [njv; 4, B = [nip.], C = [nin;0 ;;]. (8.129)
Upon utilizing (8.127) and (8.128) in (8.124) — (8.126) one finds
—VB+pm;A; =0,
—pVA; = —p,n; B+ p;Vn;C, (8.130)
KC + p¢n,V B — pen; V2C = 0.

We may always write the vector A; as a sum of components in the normal
and tangential directions to the wave, say A; = An; + A, s;, s; being a
tangential vector. The right hand side of (8.130)3 involves only n; and so
we see that A; = An,, where A = [n;n;v; ;|. Thus, (8.130) is a linear system
of equations for A, B and C. Since we require these to be non-zero we find
(8.130) leads to the wavespeed equation

(V2 = pp)(pgngV? — K) + pgmop; V? = 0. (8.131)
We divide this equation by p¢n, and define the variables Uz, Uy and & by
2 K

U2 :p:pzw)v Up=——= )
b =P = (P00 T pong  dgng
212 (8.132)
o MPs _ PPV
m (De¥is = Yibeg)
Then equation (8.131) may be conveniently written as
(V22U (V2 -UZ) +kVZ2=0. (8.133)

The quantities Uy; and Ur are the speeds of a mechanical wave and a
temperature wave, respectively, in the absence of either effect, cf. (Lindsay
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and Straughan, 1978). We might expect x < 0 and then (8.132) gives rise
to two waves (both left and right moving) with speeds U?, U2, where

Uz < min{U%,U3,} < max{U%? U3, } < U}

8.4.83 Amplitude behaviour

The final amplitude equation is presented in (Ciarletta and Straughan,
2007a). We now briefly derive this, although we restrict attention to a
wave propagating in one-dimension and into an equilibrium region for which
v = (u,0,0),u™ = 0,0% = constant, and pT = constant.

For this case, the governing equations (8.112), (8.113), (8.123) become

Pt + pug + upy =0, (8.134)
p(ug + uty) = —ppps — el — Pebe — PAN:
— (pr02), — ku. (8.135)
KOpy + Kppay + 20K + Ky + Ky, 0,
— p(to +160)0 — pompp — pdra(6; + ub,)
— pdn(Ost + 2ubiy + us0y + vt by + U?0z)
— o(hx + dnn) A + uds) + 206 % (;{:) uph = 0. (8.136)
In terms of the one-dimensional amplitudes A = [u,], B = [p;] and C =
[022] equations (8.134) — (8.136) yield
pVA—p,B+p;,VC =0,
pA—VB=0, (8.137)
(K — pgmV*)C + pgm,VB = 0,
and a non-zero solution of this system means we need
A Vipg
p -V 0 =0
0 pgn,V K — ppV3n,

which leads to the wavespeed equation (8.133) in the one-dimensional case.
We also observe that (8.137) lead to direct relations between A and B and
A and C as follows

P P DPp
B = v A, C= v (V2 ) A. (8.138)
These equations allow us to eliminate B and C' and derive one equation
for A. Once we solve for A(t), the functions B(t) and C(t) are also known
from (8.138).

To derive the amplitude equation we differentiate each of (8.134) —
(8.136) in turn with respect to x and take the jump of each equation.
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Using the Hadamard relation and the fact that the region ahead of the
wave is in equilibrium one may derive the following equations. From the
continuity of mass (8.134),

5B
5~ Vlpwe] + plucs] +2AB = 0. (8.139)

From the momentum equation (8.113) there follows,

—VBA+ p[uta:] + PA2 = _pp[pava:] - pppB2 + 3pp9'VBC —poC
= P4([0raz] + 2AC) = pggV2C? — prC? — kA = 2p02C?,

while the balance of energy equation (8.136) leads to

K[0p20] + 2K,BC = 2K;VC? + ¢,V B? — p(¢gn, + dn,5)V > BC
+ pdn,pV B? = pdnylpia] — pdn, AB + pdneVC — pngV?BC
+ (g + dngg)VEC? — pV26ny, BC — pdmg 6sr.]
+3ppn VAC + p( + ¢na)VC? = 0.

The next stage involves utilizing (8.138) to eliminate B and C in
favour of A. However, one must also employ the wavespeed equation
(8.133) to remove the higher derivative terms like [ugy], [pzz] and [Opes)-
To do this we follow a procedure like that of section 8.2.3 where
V' (8.58) 4111 (8.62)+112(8.63) was formed. We must also use the Hadamard
relation to derive formulae like

oC
[ea:tt] V ﬁ + Vz[ezzz]

After some calculation one may arrive at an amplitude equation of form
(8.64) but now the constants a and b are different and given below. In fact,

_k fpo | 2¢m,(pp )
"2 {W s p¢”9v2)} (8.140)
(pp V2){V2P¢779 + (K — pdngV)pe /Vpg}

2{pgmy(pp — V?) + (K — pgn; V2)p,/V?}
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and
a = 1 X
2 pon;(pp — V) + (pp/ V) (K — pomyV2)}

0 ( 50\ | (K—ppn;V?) ¢ 0p 9%
{riog (0 o) + G (25 oh)

(=)= )=

0K .
+ 2/)87 + V*{2pdn; — p*n,(dg + 29¢)}}

() (),
p2V?

0

Again, the solution for A is found from (8.31).

(Ciarletta and Straughan, 2007a) observe that the amplitude equation
derived above, which has the same form as (8.64), is completely consis-
tent with the isothermal theory of sections 8.1.2 — 8.1.4. For, if we omit 6§
and X from coefficients (8.140) and (8.141) we obtain that V2 — 9p/dp,
b — K/2p, and a — 3/2 + p?(0/dp)(p~10p/dp)/20p/dp. (Ciarletta and
Straughan, 2007a) also note that the solution to the amplitude equation
of the current section displays the damping effect of the thermodynamic
variables. Because, even when £ — 0 and the porous medium disappears,
there is attenuation of the wave amplitude due to what remains in the b
term. Thus, one may then assess the combined effect of the porous medium,
via the k term, and the (Green and Laws, 1972) theory, via the presence of
the new coefficients in a and b. Together with suitable experimental results,
this should lead to useful information concerning the forms for ¢(6, 0) and

V(p,0,6, ).

(8.141)

PV2pag + pp + 20%03)
F

{V2(pgmg + dmgs — 2K;) + a + cﬁm})} :

+

8.5 Temperature displacement effects

8.5.1 Green-Naghdi thermodynamics

In this section we develop another theory for transmission of acoustic waves
in a porous medium, allowing for the propagation of a temperature wave.
To do this we combine the Jordan method of introducing a Darcy term into
a perfect fluid as in section 8.1.2 together with a thermodynamic approach
to presenting a dissipationless fluid via (Green and Naghdi, 1991) thermo-
dynamics. The theory of (Green and Naghdi, 1991) has been applied to
a fluid by (Quintanilla and Straughan, 2008), although these writers did
not consider a porous medium. Another study of acceleration waves in a
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different class of Green and Naghdi fluids is due to (Jordan and Straughan,
2006).

The starting point is to consider the theory of (Quintanilla and
Straughan, 2008). We thus introduce the thermal displacement as in section
7.4.1,s0 a = ftto 0(X, s)ds is the thermal displacement variable of (Green
and Naghdi, 1991), (Green and Naghdi, 1996), where 6 is the absolute tem-
perature. The variable « is defined as a function of X, but in fluid dynamics
it is more natural to use the spatial coordinate x and throughout this sec-
tion we do this. (Green and Naghdi, 1996) do present a fluid theory, but
that of (Quintanilla and Straughan, 2008) is more general and we present
an approach analogous to theirs.

The governing equations are the energy balance law, the entropy balance
equation, the equation of balance of mass, and the momentum equation.
The reduced energy balance equation is

Ty Lij — pivi — p( + nb) — pb& =0, (8.142)

where T;;, pi, p,,n and  are, respectively, the stress tensor, entropy flux
vector, density, Helmholtz free energy function, entropy, and the internal
rate of production of entropy, defined in the current configuration. Also,
L;; = 0v;/0x;, where v; is the velocity field, 7; = (&), and for later
use we define the symmetric and skew-symmetric parts of L;; as d;; =
(Lij + Lji)/Q, Wij = (L” — L]Z)/Q The (Green and Naghdl, 1991, Green
and Naghdi, 1996) entropy balance law is

. Opi
pn = ps+ p& — E (8.143)

The function s is the external rate of supply of entropy per unit mass. The
balance of mass equation is

(%i
) =0 8.144
p+p oz, ( )
while that for balance of linear momentum is
8Tji
); = bi, 8.145
e (8.145)

with b; being an externally supplied body force. In fact, in this section we
modify equation (8.145) since we wish to include a Darcy term to reflect the
fact that the fluid (gas) is moving in a porous medium. Thus, we present
instead of (8.145),

0Ty,

pl.}i = . — k"UZ‘, (8146)
J

with k being a Darcy coefficient.
The presentation of (Quintanilla and Straughan, 2008) is different from
that of (Green and Naghdi, 1996) who assume ¢, n, T;;, p; and & depend on
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the variables p, L;j;, 0, a; and ;. However, they also assume p; is linear in
vi, T;; is quadratic in d;;, § is quadratic in d;; and +y;, and the Helmholtz
free energy v has the form

b= 5 misi+ f(p,0) (8.147)

where §; = «,; and m is a constant. In this manner (Green and Naghdi,
1996) analyse a restricted class of dissipationless flows by assuming the
Reynolds, Peclet and m numbers are suitably large. (Quintanilla and
Straughan, 2008) is more general in that they define a dissipationless fluid
to be one which omits v; = 0; = (&), as a variable from the constitu-
tive theory. This is a logical way to proceed in the light of the manner in
which (Green and Naghdi, 1993) develop their theory of thermoelasticity
without energy dissipation, cf. the analogous voids theory in section 7.4.
The approach of (Quintanilla and Straughan, 2008) has a richer structure
which allows for a fully nonlinear constitutive theory in which variables like
the entropy flux vector are defined naturally in terms of the Helmholtz free
energy rather than having a preimposed form.
The constitutive theory supposes that

Tijv’l/)vThpi and 5 (8148)

depend on the independent variables
P Lij, 9, [ (8149)

The velocity gradient satisfies L;; = d;; + w;;, and so the energy balance
equation (8.142) is written as

(T35 + 630" + g(wa,ia,j + o ;i) dij + Tijwi

—%i(pi + p¥a,) — p¥L,, Lij —0p(1he + 1) (8.150)
— P0E + Seij (Va0 — v ,0) = 0.

Since Tj; is symmetric, Tjjw;; = 0. Now, L;; and v; = (¢t); appear linearly
in (8.150) and thus we conclude 0v/0L;; = 0 and p; = —p 9y /da ;. This
is very different from (Green and Naghdi, 1996) who assume a form for p;.
In the present case, the form of the entropy flux vector follows once the
Helmholtz free energy function is chosen. Further, 0 = & appears linearly
and then it follows from (8.150) that n = —dv/90. Therefore,

o oY

;= — = —— 151
pi 60&717 n 69 (8 o )

and the velocity gradient does not appear in 1 so

v =1v(p,0,0;). (8.152)
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The general form for the function £ from (8.149) requires that £ depends on
p, 0, ,d;j,w;;. However, to produce a dissipationless theory which may
be compared to the dissipationless theory of thermoelasticity of (Green
and Naghdi, 1993), we discard the dependence on the velocity gradient
terms (which represent viscous dissipation), and so drop the d;; and w;;
dependence to have & = £(p,0,a ;). Given this form for £ and relations
(8.151) and (8.152), what remains of equation (8.150) is

[T+ 6i50°0, + g(¢a,ia,j + Yo )] dij

p (8.153)
— pt€ + iwij(?ﬁa,ja,i — Yo i) = 0.
Next w;; and d;; appear linearly in (8.153) and this leads to
Va0 =Va 0, (8.154)
and then
fﬂj::—p&j—-g(¢aia44-¢ada¢), (8.155)

where p is a pressure given by p = p?d1/dp. Due to the forms in (8.154)
and (8.155), equation (8.153) then implies £ = 0, a relation which agrees
with what is found by (Green and Naghdi, 1996).

The basic equations of balance of mass, balance of momentum, and bal-
ances of energy and entropy may then be written as (for zero body force
and heat supply),

pt + pivi + pvis =0,

1
p(vit +vjvi4) = —pi — 5 [P@/’a,j o+ T/)a,ia,j)] g kv , (8.156)
—p{(Wo) s +vi(o),i} = (Pa),i-

These are the central equations of this section with which we analyse
nonlinear wave motion.

8.5.2  Acceleration waves

In this section an acceleration wave is a two-dimensional surface S in R3
such that v;, p, @, &, and «v; are continuous throughout R3, but their deriva-
tives 3, vi 5,0, p,i, &, &y and av;j, along with higher derivatives, suffer a
finite discontinuity (jump) across S. As usual the jump of a function f is
denoted by [f] = f~ — fT, with f or f~ referring to the limit of f as the
wave is approached from ahead of the wave, or from behind, respectively.

Equations (8.156) are expanded recalling ¢ = ¢(p, 6, ;) and the jumps
are taken across S. Then we obtain from (8.156);,

[pe] +vilpi] + plvii] =0, (8.157)
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from the momentum equation (8.156)
ploidl+pvslvi ] = =pplp.] = pol0.i] = pa ;lejil

1 1 1
_7[pg.j](a7j1/}a,i + Oé,ﬂ/Ja,j) - §p¢a,i[Aa] - 7pw04,j [a’ij]

2 2
1 (8.158)
_Epa,j (’(/}a,ip[p,j} + wa,ie[e,j] + ’(/}a,ia,k [a,kj])

1
_§pa,i (wa,jﬂ[pJ] + wa,jﬁ[e,j] + wa,ja,k [047kj]) )

and from the energy equation (8.156)3,

_P¢90[9] - P¢0p[ﬁ] - Pwea,i [(a,z)] (8159)
= [p,i]'(/)a,i + p(¢pa,i [p7i] + '(/}9a,i [971] + '(/Ja,ioz,j [aﬂ'i]) :
It is important to note that since v; is continuous the term [v;] = 0 in the
jump equation arising from (8.156)2, and so the Darcy coefficient effect is
not present in (8.158), and will not feature directly in the wavespeed.
One may study the motion of an acceleration wave advancing into a
region of known properties. However, we restrict attention to the case where
the wave is moving into an equilibrium region for which fu;" =0, pt =
constant, #* = constant, and hence afi = 0, and the body possesses a
centre of symmetry.

For a three-dimensional acceleration wave we define the amplitudes A?,
B and C by

Al = [Ufjnj]’ B = [nip,iL C= [a,ijninj]v (8.160)
where n’ is the unit normal to S in the + direction. Using the compatibility

relations (176.2) and (176.10) of (Truesdell and Toupin, 1960) one may

write
Alnj = [vfj], Bn; = [p.], Cnin; = o). (8.161)

Upon using the fact that the body has a centre of symmetry, and the wave
is advancing into an equilibrium region, equations (8.157) — (8.159) reduce
to

—~ VB + pA'n; =0, (8.162)
— pVA; = —p,Bn; + psVn;C, (8.163)
— P V2O + pipyV B = pi/)a’ia_’jninj(}', (8.164)

where V' is the wavespeed of S.
The momentum jump equation (8.163) implies that A; = n;A, where

A = [v;n'n,], and so the wave must be longitudinal. Thus, (8.162) — (8.164)

are a s’ystem of equations in A, B, C' which may be written as
p -V 0 A 0

PV —pp pV | |B|=10

0 =V %eoV? 4 Yo ,a,n'n’ ) \C 0
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We require a non-zero solution (A, B,C)T # 0 to this system and so
P -V 0
pV —Dp oV = 0.
0 9V Ve V? + Ya o n'M

J

This leads to the wavespeed equation

(V2 -U)(V? - UF) + xV2 =0, (8.165)
where
o ntnd 2 2
o F S T L L L CI) PR
Yoo o0 Yoo

The quantity Uy = /D, is the wavespeed of an acoustic wave in the clas-
sical theory, cf. section 8.1.3, and Ur is the wavespeeed of a thermal wave
in a (Green and Naghdi, 1991) rigid heat conductor, cf. (Jaisaardsuetrong
and Straughan, 2007).

8.5.8 Wave amplitudes

We now present results for a one-dimensional wave moving along the
x—axis. Hence, let v = (u(z,t),0,0) with p(z,t), a(z,t). The amplitudes
become

AW = [ue] =u; —ul,  B=[p), C=][owl (8.167)

We must consider the one-dimensional version of equations (8.156) and
these are

pt + upz + pug =0, (8.168)

Ut + Uy = _& - pi az¢a1 - (axwaz)z - kﬁ 5 (8169)
P P P

— p{ (o)t + u(e)s} = (P, ) - (8.170)

The idea is to write p = ppr and expand these equations recalling
¥ =Y (p, &, a,), then differentiate with respect to x and take the jumps of
the results. For example, with P =p,/p, (8.169) is

0 =
Ut + UUy = — Pp'r - %9"5 - pz Qg — %O‘Tqﬁar 71/}(11»,0‘?61

k
- O‘x(d)amppx + 1/1%9% + 111%% a:cac) - ; U.

One differentiates this equation with respect to z and takes the jump recall-
ing the body has a centre of symmetry and the wave is moving into a region
of equilibrium.

After some calculation, from (8.168) — (8.169) in turn one may show that

[pta] + 2[uzps] + plugs] = 0, (8.171)
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and

[uta:] + [uw]2 = _P[pww] - Pp[pi] - Py [pa:a:c] - pf [ewz]

DPop Doo o Do
P (0] ; [07] e [0 pa] (8.172)
Pazo, [ 2 2 k
- Apy] — 2wazaz Apg]l — = Uz ],
P [0, ] [0 ] P (]

while from (8.170) we derive

— Y00, Part] — Vogo[0uarr] — Voo ([0ta] + [Ur0mz] + 2{uz o))
- wGP([ptI] + [prm]) - wPOp[pwpt] - 1/);399[995015} - '(/)Qazaz [aztazx}

Ya,a,
= T[azzpr] + wpazozz [azpm} + 1#0%% [Oéxarem]

+ & 7reT [azzx] + waazaz [emam’z] + wpazaz [anm] (8173)
We now use the Hadamard relation (7.8), the product relation (7.13) and
the fact that
p P, = V?)

A C="—r——A

v p9V2
After some calculation, one may obtain from (8.171) — (8.173), the
equations

TRtV A 4 pluge] — Vpee] = 0, (8.174)
Ly 8 Vias) + Ploar] = 22 farne] = 4
_ A2{1 + P"}ZZ L0z ‘;ZUA% (1+ 2%’;’3") (8.175)
0T (V20 + by, + 200.0)
and
L O R P
~ s ) = (2600,V 4~ + Zyo,a, ) B (8176)

— (1060 V> + 3V g0, 0, )O? — 3000gV AC + 10,9 AB — Vip, 9 B2

We now wish to remove the terms in [ugz], [pzz] and [agez]. To do this
we form (8.174)4p1 % (8.175)+u2x(8.176). Upon inspection of the terms
involving [ugz], [pzz] and [czz.] We see that the choices

_r _(?=py)
=1 H2 = V240
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remove the terms in [uy,] and [p;.]. However, it then results that the
coefficient of the term in [a.,] is also zero due to the wavespeed equation
(8.165). After further calculations, eliminating B and C' one then arrives
at the amplitude equation

(UL (- URN\dA k
V2 KV?2 ot p

Pyp® P ppo Yoo
+ A2{3 + g T3V - Uﬂ)(wsz -
oo e 8.177
3(V2-U3)? s , (8.177)
R — V + Qg Qg + Qo V
Vepatne (PV =Y po0 + 1y ¥ bes)
(V2 — UJ2\/[)3 2
+ W(V ¥ooo + 3Voa,a,) ¢ = 0.

The solution to this equation is easily written down, cf. (8.31). We see that
as the thermal terms vanish, V2 — Uz, where U%; = dp(p)/dp and then
(8.177) reduces to the isothermal amplitude equation of section 8.1.4, as
it should. In particular, we note again the strong damping (attenuation)
effect of the linear term in (8.177). This is entirely due to the Darcy term
involving k£ and represents the effect the porous medium has on acoustic
wave attenuation, although the influence of the thermal (Green-Naghdi)
terms is also evident from (8.177).

8.6 Magnetic field effects

We briefly investigate the effect a magnetic field may have on a sound
wave propagating through a porous medium. The effects of both electric
and magnetic fields could have an important bearing on sound attenuation.
Certainly ceramics are often piezoelectric materials and we do expect a
study of electromagnetic effects to be worthwhile.

The idea is to generalize the Jordan-Darcy theory of section 8.1.2
and add to this the theory for a nonlinear magnetic fluid, cf. (Roberts,
1981), (Straughan, 1986). The equations under consideration are then the
continuity equation

p+pvi; =0, (8.178)
the equation for the mean magnetic field B;,
B; = v; jBj — v, ;Bi, (8.179)
and the momentum equation with a Darcy term,

pU; = 0455 — kv;. (8.180)
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The constitutive equation for o;; is
0ij = —(p+ HumBm)dij + H; B, (8.181)

where H; is the magnetizing force and p is the fluid pressure. The functions
H; and p are given in terms of a Helmholtz free energy function ¢ =
¥(p, B), B = [BJ, by
p=pr2, = p 22

An acceleration wave for equations (8.178) — (8.180) is a singular surface
S across which v; ¢, v; 5, Bi i, Bij, pt, p,i and their higher derivatives suffer
at most a finite discontinuity, but v;, B; and p are continuous everywhere.
The wave amplitudes are defined by

(8.182)

a; = [Bijn;l,  b=l[pinil,  ci=[vijn;l.

The analysis of the wavespeeds follows exactly that given by (Straughan,
1986) and the magnetic field does play a key role. One needs to intro-
duce orthogonal surface coordinates u® (o = 1,2) on S. Then, with
x! = 02'/Ou® being the tangential vectors to S one resolves a;, B; and
¢; into components in the direction of the normal to S and its tangential
directions. One writes

al = a,n’ + ao‘xfa, ¢ =cnt 4+ co‘xfa, B = B”ni + Biazfa,
where B and BY are the components of B’ in the normal and tangential
directions to S, with ay,c, the normal components of a; and ¢;, a®,c®
the tangential ones. The analysis takes the jumps of (8.178) — (8.180) and
one may show a, = 0. The remaining equations are written in terms of
the six variables b,c,,a',a?, ¢t and c?. Details are given in (Straughan,
1986) although he does not have the —kvl term in equation (8.180). The

wavespeed equation is found to be a sixth order equation which factorizes
to yield an Alfven wave with speed

21 oY

I'B oB

and a fast and a slow wave with speeds which satisfy the quadratic in V2,
namely

V=

0 2 1
vi_y? (pp +Ba% +B%{§p Yo + *Z/JB +1/JBB})

ppB 1 B?Bj.
+ pB (wB + BT(BwB)B> £2 (pr)P = 07

where BZ = BiBi. Conditions necessary for real and positive wavespeeds
are derived by (Straughan, 1986), and the strong effect of the magnetic
field on the wavespeeds is evident. As with the basic theory of section 8.1.2
one has to proceed to the amplitude equation to see the effect of the porous
medium via the &k coefficient.
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Numerical Solution of Eigenvalue
Problems

9.1 The compound matrix method

9.1.1 The shooting method

The purpose of this chapter is to describe three very efficient methods for
solving eigenvalue problems of the type encountered in linear and nonlinear
stability problems associated with porous media. The techniques referred
to are the compound matrix method, the Chebyshev tau technique, and
a Legendre - Galerkin method. The chapter is intended to be a practical
guide as to how to solve relevant eigenvalue problems. Several examples
from porous convection are included. In order to introduce the compound
matrix method we commence by briefly describing a standard shooting
method.

We begin with an investigation of the second order eigenvalue problem,

d?u

_ = 1

dm2+)\u 0, O<z<l, 9.1)
u(0) =u(l) =0.

It is easy to see that the solution of this problem is given by u = sin nnx,
and the associated eigenvalues are

A\ = n’n2, n=12,.... (9.2)
For stability studies it is often only the smallest eigenvalue that is of
interest, i.e., Ai.

B. Straughan, Stability and Wave Motion in Porous Media,
DOI: 10.1007/978-0-387-76543-3_9, (© Springer Science+Business Media, LLC 2008
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To determine A\ numerically we retain the boundary condition u(0) = 0,
but replace u(1l) = 0 by a prescribed condition on «/(0), a convenient
choice being u/(0) = 1, thereby converting the boundary value problem to
an initial value one. Two values of A; are selected, say 0 < /\gl) < /\52), and
then the initial value problem is integrated numerically to find u; (1), ua(1),

where u; denotes the solution corresponding to )\gl) : (a high order, variable
step Runge-Kutta-Verner technique is often adequate for the numerical
integration, although I frequently use an extrapolation method, see (Stoer
and Bulirsch, 1993), p. 484). The idea is to use u1(1), us(1) so found to
ensure u(1) is as close to zero as required by some pre-specified degree of
accuracy. An iteration technique is then employed to find a sequence ug(1),

corresponding to )\gk), such that
lug(1)] < e, k large enough, (9.3)

where € is a user specified tolerance. I have found the secant method, see
e.g., (Cheney and Kincaid, 1985) p. 97, is a suitable routine for this pur-

pose. Once a ug(1) is determined to satisty (9.3), )\gk) is then the required
numerical estimate of the first eigenvalue to (9.1).

For practical purposes it is usually necessary to have some guide as to
what values to select for )\gl), )\52). However, in nonlinear energy stability
theory one can usually use linear stability theory as a guide for this. For
linear stability theory it is often possible to use known results from related
problems that can be solved analytically.

9.1.2 A fourth order equation

The eigenvalue problems encountered in porous stability problems are more
complicated than that discussed in section 9.1.1, but the basic numerical
shooting method is the same. To illustrate how the shooting method works
on a system we use the following fourth order eigenvalue problem

d? du
—[(1—02)> =] — A1 —0z)u=0, z€(0,1),
d.’I;2 d2 d.’I;2 (9.4)
u
u = @ = O7 Tr = O7 1,

where the constant 6 satisfies 0 < 6 < 1.

To solve (9.4) for the first (lowest) eigenvalue A; does not appear possible
analytically, in general, i.e., for 6 # 0. To solve (9.4) by a shooting method
we first write it as a system of four first order differential equations in
the vector u = (u,u’,u”,u""), where v’ = du/dz, u" = d*u/dz?, etc. The
boundary conditions at = 1 on u, u” are replaced in turn by v’ = 1, v"’ =
0, and then v = 0, v = 1, at x = 0. The two initial value problems
thereby obtained are then integrated numerically. Let the solution so found

be written as a linear combination of the two solutions so obtained, say
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u = av + fw. Then, the correct boundary condition ©u = v” =0at z =1
is imposed, and this requires

1!
det (;’) ;’},,) =0 (9.5)

to hold at x = 1.

While the shooting method is easy to understand and implement, it
suffers from a serious drawback. This is that one has numerically to locate
the zero of a determinant; e.g., in (9.5), one has to locate

v(D)w”(1) —w(1)v" (1) = 0. (9.6)

The two quantities v(1)w” (1) and w(1)v” (1) must, therefore, be very close
although neither need be close to zero (and generally will not). One is thus
faced with subtracting two nearly identical quantities, and this can lead to
very large round off errors and significant error build up during the solution
of a convection eigenvalue problem. There are many ways to overcome
this: we describe only one. This is the compound matrix technique, which
has distinct advantages for energy eigenvalue problems. Basically the idea
is to remove the troublesome location of the zero of a determinant by
converting to a system of ordinary differential equations in the determinants
themselves.

9.1.3 The compound matrix method

We begin this section with an accurate numerical calculation of eigenvalues
to (9.4). For 0 < 6 < 0.9 accurate results are evidently easily found by the
standard shooting method described in section 9.1.1. However, for the case
where § — 17 for which (9.4) becomes singular, other methods must be
employed. Some useful information may be gleaned in this case with the
compound matrix technique.

To solve (9.4) by the compound matrix method we let U =
(u,u’,u”,u"")T, and then suppose U; and Uy are solutions to (9.4) with
values at = 0 of (0,1,0,0)T and (0,0,0,1)T, respectively. A new six
vector

Y = (y1,92. Y3, Y4, Y5. Y6) "

is defined as the 2 x 2 minors of the 4 x 2 solution matrix whose first column
is Uy and second Us,. So,

! !
Y1 = U1Ug — U U2,

Yo = ulug — U/{UQ,
Ys = ulu’g” - U/{/U2,
Y = ujuy — ufub,
ys = iy’ — ',

i "
Yo = UpUy — U Ug.
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The 2 x 2 minors are the determinants we refer to at the end of section 9.1.2.
The variable yo corresponds to the quantity in (9.6). With the compound
matrix method we replace (9.6) by y2(1) = 0 and thus avoid the problem
of round off error due to subtraction.

By direct calculation from (9.4) the initial value problem for the y; is
found to be

yi = Y2,
Yh = Y3 + Ya,

5 = +6fi —6<f1>2
Ys = Ys My3 M Y2,

Yy = Us, (9:8)
0 0 \2 A

l f— JR— — JR— [ —

y5—96+6My5 6(M) Ya = Y0

0 A

Y = GM% - Wy%

where M = 1 — fx. From the initial conditions on U; and U, we see that
system (9.8) is to be integrated numerically subject to the initial condition

ys(0) =1 (9.9)
and the final condition
y2(1) = 0. (9.10)

Again the zero in (9.10) is located to a pre-assigned degree of accuracy.

We have already noted that the compound matrix method is designed
to avoid round off error, and this technique works well if the system of
differential equations is stiff.

In stability problems in porous media one typically encounters an eigen-
value problem in which the system of equations appears as a system of
coupled second order equations. In the light of this and to describe the
compound matrix method further we consider the general linear system

'LUH = Oélw/ + aw + 0539/ + Oé49,

9.11

0" = Brw’ + Bow + 330" + Ga, (©-11)

where a prime denotes differentiation with respect to z, ag,...,ay,
B1,..., 04, are known coefficients which may depend on z, they may be

complex, and z € (0,1). One or more of the coefficients contains an
eigenvalue, o say. The boundary conditions we consider are

w=0=0 at z=0,1. (9.12)

Other boundary conditions are easily incorporated. System (9.11) is typi-
cal of the eigenvalue problems which occur in porous convection stability
problems.
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We introduce the variables ¥, . . ., yg, being the 2 X 2 minors arising from
w and 6, i.e.
Y1 = wiwy — wawh, Y4 = wiby — whoy,
Y2 = w1y — waby, Y5 = wiby — wyHo, (9.13)
Yys = wlﬂé — w20’1, Y6 = 019’2 - 920/1

The y; variables satisfy the matrix equation

y = Ay, (9.14)
where A is the 6 x 6 matrix
[e51 a4 Q3 0 0 0
0 0 1 1 0 0
A= Bi Ba B3 O 1 0
0 a0 o 1 —as
B2 0 oy By ar1+f3

0 —,32 0 —51 0 ﬁd

Due to the conditions on w, 8 at z = 0, we take w}(0) = 1, 65(0) = 1,
and then the eigenvalues o are found by integrating (9.14) from 0 to 1
employing the initial condition

ys(0) = 1. (9.15)

To satisfy the final conditions w(1) = 6(1) = 0, we must iterate on the
condition on s,

ya(1) = 0. (9.16)

By having to satisfy condition (9.16) on the single variable y, we avoid
the problem inherent in the standard shooting method where one has to
subtract nearly equal quantities.

The determination of o; is relatively straightforward. The proce-
dure whereby one calculates the corresponding eigenfunctions (wj,6;)
is described in (Straughan and Walker, 1996b). Rigorous mathematical
results involving the compound matrix method for application to eigen-
value problems, and related results, may be found in the interesting
papers of (Allen and Bridges, 2002), (Brown and Marletta, 2003), (Davies,
1999), (Dorfmann and Haughton, 2006), (Greenberg and Marletta, 2000;
Greenberg and Marletta, 2001; Greenberg and Marletta, 2004), (Ivansson,
2003), (Shubov and Balogh, 2005) and (Theofilis, 2003; Theofilis et al.,
2004).

9.1.4 Penetrative convection in a porous medium

A good problem to use as a test for a numerical method is the one which
arises in the situation of penetrative convection in a porous medium. The



380 9. Numerical Solution of Eigenvalue Problems

physics of this problem is presented in sections 17.6 and 19.7 of (Straughan,
2004a). The perturbation equations for linearised instability for penetrative
convection in an isotropic porous medium are

i =—u; — 2RO(§ — 2)d;3, ii =0,
b, u (§ — 2)dis U, (9.17)
0, = — Rw+ Ad,

for x € R? x (0,1), where p,u;,f are perturbations of pressure, velocity,
temperature, w = ug, R? is the Rayleigh number, ¢ = 4/T,, with T,
being the temperature of the upper surface. We here restrict attention to
prescribed temperature and normal component of velocity so that

w=0, =0 on z=0,1. (9.18)

Upon representing the time dependency by e, o being the growth rate,
and employing normal modes system (9.17), (9.18) reduces to

(D? —a®)W —2a*R(¢ — 2)0 =0,

9.19
(D? —a*)© — RW — 00 =0, (9-19)

z € (0,1), where a is the wavenumber. The boundary conditions are W =
©=0,z=0,1.

This is an example of a system where the coefficients are functions of
the spatial variable z. Also, as T,, increases the coefficient involving (£ — z)
has a strong effect leading to a stiff system and the eigenfunctions vary
strongly.

In general, one must solve (9.17), (9.18) for the eigenvalue o with R given.
However, one can show exchange of stabilities holds for (9.17), (9.18), and
then to find the instability boundary it is sufficient to take o = 0 in (9.19).
The compound matrix equations and boundary conditions are then (9.14)
- (9.16) with A here given by

0 2Ra®M 0 0 O 0

0 0 1 1 0 0

0 a? 0 0 1 0

4= 0 a? 0 0 1 0
—R 0 a®> a> 0 2d°RM

0 —R 0 0 0 0

To see this, one sets o = 0 in (9.19) and solves for the eigenvalue R.
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9.2 The Chebyshev tau method

9.2.1 The D? Chebyshev tau method

We describe the Chebyshev tau method in the context of system (9.11).
Thus, we define the operators Ly and Ly by

Li(u,v) = u” — agu — agv — v’ — azv’,
Ly(u,v) = v" = Bou — Bgv — fru’ — B3v’.

The Chebyshev tau method is very general, and the coefficients a;, 5; may
depend on z and may also be complex. The eigenvalue ¢ appears in one or
more coefficients. System (9.11) is equivalent to

(9.20)

Li(u,v) =0, Ly(u,v) =0, (9.21)
on the domain (-1,1) together with the boundary conditions
u=v=0 at z ==l (9.22)

The system (9.11) has been transformed from (0,1) to (-1,1) as this is the
natural domain in which to use Chebyshev polynomials. The above choice
of boundary conditions is not necessary and other boundary conditions may
be handled, cf. (Straughan and Walker, 1996b), and sections 9.2.4, 9.2.5 of
this book.

We now describe the procedure for finding eigenvalues and eigenfunctions
to (9.21), (9.22). It is important to realise that other boundary conditions
may be handled, and, in particular, higher order systems of differential
equations are naturally dealt with by the same technique.

The key idea is to write u, v as a finite series of Chebyshev polynomials

N+2 N+2

u=Y aTi(z), v=> bTi(2). (9.23)
k=0 k=0

The exact solution to the differential equation is an infinite series, i.e.
let N — oo in (9.23). Due to the truncation, to solve (9.21) with the
approximate form (9.23), we solve

Ll(u, U) = TlTN+1 -+ TQTN+2, LQ(U, ’U) = 7:1TN+1 + ’722TN+2. (924)

In (9.24) the parameters 71, 72, 71, 72 are effectively error indicators for the
truncation in (9.23).

To determine the unknown coefficients a; and b; we take the inner
product with T; of (9.24) in the weighted L?(—1,1) space with inner
product

Y fg

(f.9)= » \/17_722‘12'
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Let us denote the associated norm by || -||. The Chebyshev polynomials are
orthogonal in this space, and thus (9.24) leads to the 2(N + 1) equations

(Ly(u,v), T;) =0 (La2(u,v),T;) =0 i=0,1,...,N. (9.25)

There are four more conditions which arise by taking inner products, and
these are

(L1 (u,0), Tn+j) = Tl Tl (La(u,v), Tntg) = 7 Tvgl?, 7 =1,2.

These four equations yield the tau coefficients 7y, 7o, 71,72, which in turn
are measures of the error involved in the truncation (9.23). To derive four
more equations for a; and b; to add to (9.25) we employ the boundary
conditions. The Chebyshev polynomials T}, (z) satisfy T,,(+1) = (£1)",
and this together with (9.22) and (9.23) yield

N+2 N+2
> (=D"an =0, Y an=0,

=0 =0 (9.26)
N—+2 N+2

S (1) =0, > by =0.

n=0 n=0

Equations (9.25) and (9.26) yield a system of 2(IN 4 3) equations for the
2(N + 3) unknowns a;,b;, i = 0,..., N + 2. We now suppose «;,3; are
constant. If they are functions of z then they must be expanded in a series
of Chebyshev polynomials, cf. (Orszag, 1971), p. 702. One then uses the
relation 27, T, = (Th4n + T|m,n|) to write expressions as a linear combi-
nation of the T;. For many convection problems the coefficients are linear,
quadratic or third order polynomials and these are easily handled.

To calculate the coefficients in (9.25) we observe that the derivative of
a Chebyshev polynomial is a linear combination of lower order Chebyshev
polynomials and it may be shown that

(9.27)

T n(Th—1+...+T1), n even,
" 20(Tp_1+ ...+ Ts) +nTy, n odd.

By recalling (9.20) and using (9.23) and (9.27), equations (9.25) are reduced
to the 2(N + 1) algebraic equations

az(?) — aoa; — agb; — alagl) — Oégbz(»l) =0, ¢=0,...,N,
b — Bya; — Bab; — fral’) — Bebl =0, i=0,...,N. 029
The coeflicients agl) and agz) are given by
a2 p:ZNH 0 J®_2 pzfz (p? — i2) (9.29)
i T el pap, a; " = G, pp = )ap. -

p+i odd p+i even
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A similar representation holds for bz(-l), bEQ). The coefficients ¢; have form
co = 2,¢; =1, =1,2,.... The 2(N + 1) equations (9.28) together with
the four equations (9.26) form a system of simultaneous linear equations
for the 2(N + 3) unknowns (a;, b;). This may be written in matrix form as
Ax = 0Bx, (9.30)
where x = (ag, ...,any2,b0,...,bn42)7.
The matrices involved in the definition of a
be derived as follows. We know that
N+2

u = Z asTh(z)
vir wes
= Z as(Z DrsTr>
ez in
= Z (Z Drsas)Tr
r=0 s=0

(1)

%

(2)

and a,”’ may alternatively

and so
N+2

o= Dy
s=0

In addition,

N+2 ,N+2
u =" (Z Drsag”):r;.

r=0 s=0
Therefore,
N+2

a? = Z D,.alt)
Vi e

= Z D, Z Dgray
s=0 k=0

N+2 N+2

= Z Z DysDspay .

s=0 k=0

The differentiation matrix D, and second differentiation matrix D? thus
arise naturally. These matrices and their coefficients take the form
Dgpoj 1 =251, j=1,
Diiyoj—1=2(1+2j—-1), i>1,j>1,
1., . (9.31)
Dg 5 = 5(23)3, j>1,
Doy = (i+2)45(i +3), i>1,5>1,
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or in matrix form

0 1 0 3 0 5 0 7T 0 9
0 0 4 0 8 0 12 0 16 O
D 0 0 0 6 0 10 0 14 0 18
0 0 0 0 8 0 12 0 16 O
0 0 0 0 0 10 0 14 0 18
0 0 4 0 32 0 108
D?_ 0 0 0 24 0 120 O

0 0 0 0 48 0 192

Note that in the matrix sense D? = D-D. The B matrix in (9.30) is singular
due to the way the boundary condition rows are added to A. When it is
possible, it is usually best to remove the singular behaviour since this can
result in the formation of spurious eigenvalues (i.e. numbers which appear
in the eigenvalue list, but which are not eigenvalues).

For the boundary conditions (9.22) we may easily eliminate ay41, ant2,
bn+1, by42. Suppose N is odd, then

ans+1 = —(ap+az+...+an_1), any2 = —(a1+as+...+an). (9.32)

Similar forms hold for the b’s. This allows us to remove the N+1 and N +2
rows of D? and eliminate the N + 1, N + 2 columns. This yields (N + 1) x
(N + 1) matrices D?, and the matrix problem resulting from (9.30) does
not suffer from B being singular because of zero boundary condition rows.
Further analyses of singularities due to boundary conditions are contained
in (Bourne, 2003), (Straughan, 2001a), (Straughan and Walker, 1996b).

The equation which results from (9.25) has again form (9.30) but now
A and B are (N + 1) x (N + 1) matrices and x = (ag,...,an,bo,...,bn).
Explicit details of A, B are given for the problem of penetrative convec-
tion in section 9.2.2. The eigenvalues of the generalised eigenvalue problem
(9.30) are found efficiently using the QZ algorithm. This algorithm is avail-
able in many standard libraries, e.g. in the routines FO2BJF, FO2GJF of
the NAG library. Since u and v have the forms (9.23) the calculation of the
eigenfunctions using the Chebyshev tau method is really efficient. As soon
as we know the coefficients a; and by, v and v follow immediately from
(9.23).

9.2.2 Penetrative convection

The Chebyshev tau method requires solution of (9.19) with ¢ = 0,
which is approximated by an equation of form (9.30). Now x =
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(Wo,...,Wn,©q,...,0n), and the matrices A, B are given by

D? —a?I 0 0 2a%(E1 — M)
A= B=
0 D? —a?I 1 0
For coding purposes we work with N x N matrices and with i =1,..., N,

and then in the above M is the N x N matrix arising from the Chebyshev

representation of z, i.e.
1 .
Mi,i+1:§, i=1,...,N—1,

My =1, Mip1; =

1 (9.33)
> 1=2,...,N—1; rest 0.

The matrix equation (9.30) is conveniently solved by the QZ algorithm
of (Moler and Stewart, 1973). This routine yields all eigenvalues and
eigenfunctions with no trouble.

9.2.3  Fluid overlying a porous layer

We further illustrate the Chebyshev tau method by using the convection
problem of section 6.2. For completeness we recollect the perturbation equa-
tions of section 6.2.2 and the boundary conditions of section 6.2.3. The
differential equations are, in z € (0,1),

o

(D* — a*)*W — a*Ra® = ﬁ(DZ —a®W, (9.34)
(D?* —a®)® — W = 00, (9.35)
in z, € (—1,0),
Omb?
(D?* — a2 )W,, + a2, Ra,,0,, = —¢;Tm (D? — a2 )W, (9.36)
(D? = a2)0, — Wi = 0n GO, (9.37)
and we recall that
O = io, Ra,, = Ra (62;)2 . (9.38)
The boundary conditions are, on z = —1,
W =0, (9.39)
O, =0, (9.40)
on z =1,
W =0, (9.41)
DO+ Lo =0, (9.42)

D?W = MaA*0 = —Ma.a?0, (9.43)
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at the interface z = 0,

W = dW,,, (9.44)

de = &.0,,, (9.45)

DO = e7D,0,, (9.46)
7 73

D*W — %dDW + %DPWm =0, (9.47)

A Wt Cp W = T Dw — DYW — 3ATDW (9.48)

oPry, (Ot T Dol = -

We first write equation (9.34) as a system of second order equations, and
so write

(D* —a®>)W — A =0,

9.49)
D? —a%)A — a®Ra® = — A. (
( a”) a”“Ra® Pr
The idea is to treat W, A, ©, W,,,, ©,, as independent variables.

We now transform the intervals (0,1) and (-1,0) to the interval (-1,1) and
ensure that the interface z = 0 is common to both sets of equations when
defined on (-1,1). We here select the variables 2 = 2z—1 and 2, = —2z,,—1.

This maps the boundary 2z = 1to 2 = 1, 2z, = —1 to 2,, = 1, and the
interface z = 0 to 2 = 2,, = —1. Note that
d d d d
_D = — = 2— _D = - = — .
dz dz’ dzm dzm

Thus, equations (9.49), (9.35) — (9.37) are transformed to, on (—1,1),
employing D to denote d/dZ or d/dZ,,, as appropriate,

(4D? — a®> )W — A =0, (9.50)
(4D? — a®)A — a*Ra®© = % A, (9.51)
(4D* — a*)© — W = 00, (9.52)
(4D? — a2 )Wy, + a2, Ra,,0,, = —aﬂ (4D* — a2)W,,,  (9.53)
m m eroPr,, m ’
72
(4D* — a2))0,, — W, = o & Cm O (9.54)
€T

For given values of the parameters we have to solve equations (9.50) —
(9.54) for ¢ on (—1,1) subject to boundary conditions (9.39) — (9.48),
which transform to, on 2,, =1,

Wy, =0, (9.55)
Om =0, (9.56)
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on z =1,
W =0, (9.57)
2DO + LO =0, (9.58)
a*W + A+ Ma.a*© = 0, (9.59)
and at (what is now the interface) Z = 2, = —1,
W = dW,,, (9.60)
de = 2.6, (9.61)
DO + e DO, =0, (9.62)
2ad 20d3
A+ a®W - %DW— O‘TDWm —0, (9.63)
DA—2a2DW—&DW —iDW+aLDW (9.64)
62 mpr OPrer m ’

We now write W, A, 0, W,,,0,, in the form of a series of Chebyshev
polynomials (really an infinite series, but we truncate) so

N+2 N+2 N+2
W=> WT(2), A=) AT(2), ©=)>Y 6T(%),
=0 =0 =0
N+2 N+2
W™= W Ti(2m), O™ = OITi(in).
=0 =0

The D? matrices have the form as in section 9.2.1. Let us denote the bound-
ary conditions (9.55) — (9.64) by BC1 to BC10. We must use the relations
T (£1) = (£1)", T, (£1) = (£1)"n?, to discretize the boundary condi-
tions (9.55) — (9.64). For example, conditions (9.55), (9.58), (9.62), (9.64)
become

W+ W 4+ WR, =0,

N+2

> (2 +1)e; =0,

=0

N+2 N+2

D (17O +er Y (-1)hiPOT =0,
=0

i=0
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and

N+2

N+2
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_ 20/2 Z(_:l)'L—lZQWZ + Z(_1)1_1z2A7,
=0 =0

d6

d4 N+2 '
_ 672 (—1)2717:2Wim
=0
o N+2
=5 D (D)Wt o
r

=0

N+2

Z (_l)i_1i2Wim .
erpPr,, pard

In this way we reduce the eigenvalue problem (9.50) — (9.64) to solving the

matrix equation

Ax = 0Bx,

where x is the 5(N + 3) vector with components Wy, ..

S Wisa,

Ao,...,AN+2, 6)0,...,@1\/‘_’_27 Wénp..,Wﬁ_i_% 81,...,@%_,'_2, and the
matrices A and B are given by
4D? — a?I -1 0 0 0
BC3 0...0 0...0 0...0 0...0
BC6 0...0 0...0 BC6 0...0
0 4D? —a®’I  —a®Ral 0 0
BC5 BC5 BC5 0...0 0...0
BC9 BC9 0...0 BC9 0...0
-1 0 4D? — a®I 0 0
A= 0...0 0...0 BC4 0...0 0...0
0...0 0...0 BC7 0...0 BC7
0 0 0 4D* — a2 I a2 Ran,l
0...0 0...0 0...0 BC1 0...0
BC10 BC10 0...0 BC10 0...0
0 0 0 -1 4D% —a? 1
0...0 0...0 0...0 0...0 BC2
0...0 0...0 BCS8 0...0 BCS8
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and
0 0 0 0 0
0...0 0...0 0...0 0...0 0...0
0...0 0...0 0...0 0...0 0...0
0 Pr'I 0 0 0
0...0 0...0 0...0 0...0 0...0
0...0 0...0 0...0 0...0 0...0
0 0 I 0 0

B—10...0 0...0 0...0 0...0 0
0...0 0...0 0...0 0...0 0...0

2 32

0 0 0 —Z5p—-(dD*—al ) 0
0...0 0...0 0...0 0...0 0...0
BC10 0...0 0...0 BC10 0...0
0 0 0 0 (d2Gy Jer)]
0...0 0...0 0...0 0...0 0...0
0...0 0...0 0...0 0...0 0...0

In these expressions BC1 — BC10 denote the discrete form of the boundary
conditions.

9.2.4 The D Chebyshev tau method

We illustrate this technique by direct application to the penetrative con-
vection system (9.19). Unlike section 9.2.2 we do not assume o € R in
(9.19) and solve instead for the eigenvalue o. The idea is to write (9.19) as
a system of first order equations. Thus, we introduce variables U and V via
DW =U,D®O = V. Then, we may alternatively write (9.19) in the form

DW —U =0,
DU — oW —24%R(€ — 2)0 = 0,

¢ @ R(E - 2) (9.65)
DO -V =0,

DV — 4?0 — RW — 00 = 0.

The idea is that W, U, © and V are regarded as independent variables. The
boundary conditions are (9.18), i.e.

W=0, 06=0, z=0,1.

Equations (9.65) and the boundary conditions are rewritten on the
domain z € (—1,1) and then W, U, O,V are written as a series of Cheby-
shev polynomials in the form (9.23). In this manner we find the Chebyshev
tau method requires solution of the matrix equation

Ax = 0Bx,
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where now x = (Wy,...,Wx,Up,...,Un,O0,...,0n,Vs,...,Vy) and A
and B are given by

D -I 0 0 000 0
A_|-e?1 D —2aer-Mm) 0 s_]0 000
0 0 D -1 0000
~RI 0 —a?I D 0010

with M being the matrix whose entries are given by (9.33).

Again, we note that we have described how to solve equations (9.19)
directly for o, assuming R is given. This is different from section 9.2.2
where o is set equal to 0 and we solve for R. In general, for a porous
medium stability problem we do not know whether o will be real or not
and we have to solve as above.

For the system above, the boundary conditions are added to the (N +
1)th rows, ¢ = 1,2,3,4. Thus, we add the conditions W = 0 to the rows
N + 1 and 2(N + 1), and the conditions © = 0 to the rows 3(N + 1) and
4(N + 1). The conditions W = 0,0 = 0 are added by using the relations
(9.26).

The question of removing the boundary condition rows in the D-
Chebyshev tau method is addressed in (Payne and Straughan, 2000a),
(Straughan, 2001a), (Bourne, 2003).

9.2.5 Natural variables

To illustrate this method we again employ the equations for penetra-
tive convection in a porous medium, equations (9.17). So, the linearized
perturbation equations are

7m0 = —ui — 2RM ()0,
at = —Rw —|— AG,
(r,y) € R?, 2 € (0,1), t > 0. On the lower boundary z = 0 we assume
0 =w=0. (9.67)

However, on the upper surface we suppose the temperature satisfies a mixed
boundary condition of the form

00

— =0, z =1, 9.68

5, TH (9.68)
while we also suppose the pressure is constant there. In this case, the appro-
priate boundary condition is not w = 0. Instead, since the pressure is

constant, the pressure perturbation, 7, is zero at z = 1. Because of this
7y =0,my, =0 on z =1, and then from (9.66);, v =v =0 on z = 1. Then
equation (9.66)2, namely, u, + v, + w, = 0, implies that w, =0 on z = 1.
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Thus, the correct boundary conditon is
ow
— =0, z=1. 9.69
) (9.69)
Now, write u; = U;(2) g(z,y) e°t, where g is a planform such that A*g =
—a?g, a being a wavenumber, with similar representations for  and 7. We

eliminate u and v from (9.66) — (9.69). We must then solve the system of
equations

0= (D?—a*>)W — 2RMa?0,

9.70
00 = —RW + (D? — a?)®, (8.70)
subject to the boundary conditions
0=W =0, z =0,
(9.71)

DW =0, DO+u®=0 z=1.

(Payne and Straughan, 2000a) suggest a natural way to solve (9.70) and
(9.71) using a D - Chebyshev tau method. Instead of introducing U =
DW,V = DO as in section 9.2.4, they advocate using the structure of the
boundary conditions (9.71) to suggest natural variables U, V. So, we select
U = DW, V = DO + u®©. Equivalently to solving (9.70), (9.71), we must
now solve the system

DW —U =0,
DU — a*W —2RM a0 =0,

DO+ 0 -V =0, (972)
DV —uV + (u* — a*)® — RW = 00,
together with the easily implementable boundary conditions
O=W=0, z=0; U=0,V=0, z=1. (9.73)

One may easily employ a Chebyshev polynomial expansion of W, U,©,V
and write (9.72) in the approximate form Ax = o0 Bx where A, B are square
matrices. Due to the simple form of boundary conditions, (9.73), one may
remove boundary condition rows and thereby incorporate the boundary
conditions in the matrices A and B. Details of this procedure are given in
(Payne and Straughan, 2000a), pp. 824, 825.

9.3 Legendre-Galerkin method

9.3.1 Fourth order system

We describe the Legendre - Galerkin technique by starting with an
analysis of system (9.11). In this section we suppose the coefficients
Qi,...,04,01,...,04 are constants and the eigenvalue o appears linearly
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in one or more of these coefficients. The extension of the technique to the
situation in which «; or (3; depend on the variable z is discussed in section
9.3.2. To solve equations (9.11) we assume they have been transformed to
the interval (—1, 1) although we still keep the same form for the coefficients.
Thus, our interest is to solve the system

w” = ' + asw + szl + aub,

9.74
0" = Brw’ + Baw + B30 + Bab), (B74)

"=d/dz, with z € (—1,1). The boundary conditions are
w=60=0 at z ==+l (9.75)

Before describing the Legendre - Galerkin method we refer to some basic
properties of Legendre polynomials. We denote the Legendre polynomial
of order n by P,(z). Further details of its properties may be found in the
book by (Sneddon, 1980), chapter 3. The P, (z) are a system of orthogonal
polynomials which satisfy

P, (£1) = (£1)", (9.76)
together with
2n+1)P, = P,’LJr1 - P, (9.77)
and
(PZ-,PJ-)=/ PPz = P = (9.78)
_1 0, P # J,
and
n+1 n
P, = P, — | P,_1. .
i <2n+1) "“+<2n+1> n-t (9.79)

Proofs of these relations are given by (Sneddon, 1980), equations (13.5a,b),
(14.6), (15.8) and (14.7), respectively.

The Legendre - Galerkin method we now describe was effectively used
by (Shen, 1994) and a modification by (Kirchner, 2000). The treatment
for finding eigenvalues for porous stability problems and related issues was
given by (Hill and Straughan, 2005; Hill and Straughan, 2006). The key is
to introduce the basis function

6i(2) = /_Z1 Pis)ds, i=1,....p—1, (9.80)

p > 2. The reason why the method is so attractive is the relation (9.77)
which allows us to also write ¢; in the form

¢i(z) = !
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Note that ¢;(—1) = 0 and ¢;(1) = 0, relations which are useful for homo-
geneous boundary conditions. Thus, we write w and 6 in (9.74) as a series
in the basis ¢;. So, we write

N N
w = Zwkgﬁk s 0= Z Hk(bk . (982)
k=1 k=1

We next multiply (9.74); by ¢;, (9.74)2 by ¢; and integrate by parts,
recalling ¢;(£1) = 0, to find

(W', @) + a1 (W', i) + aa(w, i) + as(0', ¢;) + aa(6, ¢;) = 0,

(O, ) + B(w', ¢:) + Ba(w, d:) + B3(0, b:) + Ba(6, 6;) = 0. (9.83)

The brackets (,) in (9 83) denote the inner product on L?(—1,1),
f.g f f(s)g(s)ds. It is now necessary to evaluate the terms
( ”,(i)z) = (w' d)') ( ,¢;) and (w, ¢;). The remaining terms in (9.83)
all fall into these three categories. In this way, we reduce the solution of
(9.74), (9.75) to the solution of a matrix eigenvalue problem.
Firstly,

_(U}H, ¢Z) :(U}/, (b;)
N

1

~
Il

M-

wi (Py, P;)

E
Il
-

since from (9.80), ¢, = P;. Then, employing (9.78) we obtain

(w', ¢l) = wi|| P||* = w; (9.84)

where ||P;||? = f P2ds. Thus, use of the ¢; basis has the desirable prop-
erty that the second derivative operator effectively becomes a diagonal
matrix.
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The next class of term has form

1
(w', ¢;) :/_ w' ¢idz

Nl
Zwk(¢;67 (bl)
1

k=
N
=> wi(Ps, ¢1)
k=1
Yoo
k
= Py, Py — P
Wit1 2 Wi—1 2
= Pl — || P
2wiq1 2w;—1

TRi+3)2i+5) 2i-D@i+1)’ (9.85)

where (9.78), (9.80) and (9.81) have been employed. Let us note that (9.85)
contributes to terms either side of the diagonal in a banded structure of
matrix.

Finally we consider terms of the form

1
(w, ¢s) Z/ widz

N
= wi(r, ¢:)
k=1
N
:Zwk<Pk+1 —Pr_1 Py — Pil)
i 2k + 1 2+ 1
w; Wi+4-2
=— PZ 2 — —+ PZ 2
(2i+1)2” +l (2i + 1)(2i + 3) I1Pisal
w; W;—2
L P 2 Py
+ (2¢+1)2H il (2i—1)(2i+1)|| il
_ 2wi+2 + 4wi
(2 +3)2(2i +1) (20 — 1)(2i + 1)(2i + 3)
2w;_g

ECENECE 80

By using relations like (9.84), (9.85) and (9.86) in equations (9.83) we
arrive at a matrix eigenvalue problem of form

Ax = oBx (9.87)
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where x = (w1,...,wN,01,...,08)T
matrices A and B are of form
An
A=
<A21

and

Bll
B21

o~
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. It is important to note that the

Aro

A22) (9.88)
g;z) (9.89)

where each A;;, B;; is an n x n matrix which has the structure

179

a1 G2 Q13 0 0
as
Ai] _ asy O
0 A(N—-2)N
: B AQ(N-1)N
0 0 ann—2) anN-1) aNN

i.e. the matrices A and B are block 5-banded. They are thus sparse. This
leads to a major difference with the Chebyshev tau method of section
9.2. For larger matrices A and B we are able to use an iterative solver
like the Arnoldi method which may be found in the ARPACK package,
see (Lehoucq et al., 1998). This leads to a much more efficient solver for
equation (9.87) than the QZ algorithm when many basis functions are
required. The last comment is particularly important when 2 and 3-D eigen-
value problems are considered as is pointed out in section 9.3.3. Details of
the speed up achieved and performance of the Arnoldi algorithm may be
found in (Hill and Straughan, 2005).

9.3.2 Penetrative convection

We further illustrate the Legendre - Galerkin method by application to the
penetrative convection system (9.19), (9.18). We recast this problem in the
interval (—1,1) and so have to solve

(4D* — a®>)W — a®R[2¢ — (2 +1)]© =0,

(4D* — a?)© — RW = 00, (9.90)
together with
W=0=0 at z==%+L (9.91)
With ¢; defined as in (9.80) we write W, © as
N N
W=> Wibr, ©=) Orér. (9.92)
k=1 k=1
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We then multiply each of equations (9.90) by ¢; and integrate over (—1,1)
and use the boundary conditions to find

AW, ¢}) + a* (W, ¢;) + a*R(26 — 1)(0, ¢;) — a®R(20, ¢;) = 0,
4(0',¢}) +a*(©,¢:) + R(W, ¢;) = —a (O, ¢).

The terms in (9.93) are all of form (9.84), (9.85) or (9.86) apart from the
term — (20, ¢;). The terms not involving z directly are handled as in section
9.3.1. To handle the z term we use relation (9.79). Thus,

(9.93)

N
(20,6i) = > _ Or(20k, 1)

k=1

N
Pit1— Pr_1)
Z@’“<Z 2% + 1 "bl)

;1
(k+2) (k+1)
ZGk( 2%k + 1) {(21<;+3)P’“+2+ (2k+3)Pk}

k=1
1 k (k—1)
- (2k+1){(2k—1)Pk+ (2/%—1)]3’c 2}’@')

=

Y k+2 P
:Z@k<w«+mm+mpk+2‘wm_l>

k=1
_ (k-1) p Piy1— Py
k+1)(2k—1) "2 (2i+1)
(i+1) 2 (1—1) 2
=0, 1 ]DZ — O, B 5 3 Pi—
i1 (2i —1)(2i 4 1)2 IPia]” = © $(2i —5)(2i — 3)(2i + 1) I1Fial
1 1
s P —y =) P — > 1P
Oit1 (2i 1 5)(2i + 1)? I L+1|| +0;1 (2 —3)(2i + 1)2 | Pi1ll
(i+2) 2 2
-0, . P; il e || Pie
© 20+ 7) (20 + 5)(20 + 1)” nlF+o +1(22+3)(22+ 1)2” il
with ¢ taking appropriate values
2(i+1) 2(i — 1)
= ei—l . . . - 62'—3 . . . .
(20 —1)(2i+1)%(2¢ + 3) (20 —5)(2e —3)(2i — 1)(2¢ + 1)
2 2
~Oin @i+ 1221 3)(2i 15) Oi-1 (20 — 3)(2i — 1)(2i + 1)2
e 2(i + 2)
2+ 1)(2i 4+ 3) (20 +5)(2i + 7)
2

+ ®Z+1

(20 +3)(2i — 1)(2i + 1)2 (9.94)

In this way, we see that equations (9.93) lead to a matrix eigenvalue problem
of form (9.87) where x = (Wy,...,Wx,01,...,05)T and A and B have
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a banded structure like (9.88), (9.89), except the (1,2) block of A is 7
banded. However, the Arnoldi method may again be used to solve the
matrix eigenvalue problem efficiently. Details of the performance of the
Arnoldi method for several examples similar to that of this section are
contained in (Hill and Straughan, 2005).

9.3.3 FExtension of the method

The Legendre - Galerkin technique has other desirable features. We may,
for example, deal with other coefficients of z in the equations rather than
just z itself. For a polynomial function, h(z) say, repeated use of relation
(9.79) allows us to incorporate h(z) quickly. For example,

+1 n
([ s+ )
“hn =2 g ) T g )t
n+1 n+2 n+1 n+1
- ezt (5r1) (o 3) P
(2n+1)<2n+3) n2 g i o 3) i

(2n+1)(2n— P)Pat (Trll) (%)PH
)
)

 (n+1)(n+2) (4n3 +6n% — 1)
“entrnent3 T
n(n—1)
(2n—1)2n+1)

n

(2n—-1)2n+1)(2n+3)

2 - (9.95)

By using (9.95) we may easily account for a coefficient 22 in the equations.
The effect is to increase the bandwidth of an appropriate block of the A or
B matrices. Further details of incorporating a general function g(z) may
be found in (Hill and Straughan, 2005).

Another very important advantage of the Legendre - Galerkin method is
its efficient applicability to two or three - dimensional eigenvalue problems.
Here, one works with the primitive variables. For example, in the penetra-
tive convection problem one would use u; = u, us = v, ug = w, 6 and T,
and one writes each as an expansion of the tensor product of the ¢; (7 is
expanded in P;). For example, in 2-D,

N N
u = Z Z Ukjor(z,y)

k=1 j=1

where
ki (.9) = ou(@s ) = [ Pels)ds [ Py(r)dr

Such a procedure leads to a matrix equation of form (9.87) where A, B
have a more complicated (larger) structure. However, they are usually
sparse (block banded) and the Arnoldi technique is an efficient solver for
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the matrix eigenvalue problem. Further details of this procedure are given
by (Hill and Straughan, 2006).

Finally, we briefly remark on the use of other orthogonal polynomials in
a Galerkin - like idea. For example, why do we not consider basis functions
like f_zl T,.(s)ds with T,, being a Chebyshev polynomial? Such an idea
would be very appealing due to the fact that

1
TnTo = 5(Tntn + Tim—n)) (9.96)

a relation which is very useful when dealing with coefficients which depend
on z. (The other orthogonal polynomials do not satisfy such a simple
relation for their product as (9.96).) However, what makes the Legendre
polynomials work so well in the Galerkin formulation is relation (9.77). For
other orthogonal polynomials, the analogous relations do not appear to be
so useful. For example, for the Chebyshev polynomials we have

Tha(?)  Th4(2)

2T, (2) = R i e (9.97)

A proof of this follows by differentiating the relation
(1 — 2T, = n(T,_1 — xT},), n>1,
see (Gardner et al., 1989), p. 165, to find
(1 — 2T — 22T, = nT),_, —nT, — naT), (9.98)

where we momentarily use x as the independent variable in place of z.
Substitute for (1 — 22)T from (A5) of (Gardner et al., 1989), i.e. use

(1—2*)T) = 2T, — n°T,,
to obtain from (9.98)

/

nT’
T = —"=L 4 nT,. .
T, (n—1)+n (9.99)

Now, differentiate the recursion relation (A3) of (Gardner et al., 1989) to
find

T, — 22T, — 2T, + T,_, = 0.

Substitute for «T), from (9.99) and we derive (9.97).

The fact that the coefficients of T}, and T,,_; are not the same in (9.97)
means application of a Chebyshev - Galerkin technique is not so straight-
forward as the Legendre - Galerkin method outlined here. Nevertheless,
such application is very interesting, and details of such methods may be
found in (Pop, 1997; Pop, 2000), (Pop and Gheorghiu, 1996), (Gheorghiu
and Pop, 1996), and in (Hill, 2005a), chapter 8.
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porous media, 15
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convergence, 43
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non-zero boundary conditions, 42
spatial decay, 111
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Chebyshev tau method
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penetrative convection, 384
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penetrative convection, 379
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models, 82
uniqueness, 83
Continuous dependence
Brinkman-Forchheimer model, 37
definition, 8
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Krishnamurti coefficient, 48
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Brinkman problem, 164
throughflow, 187
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Darcy’s law, 10
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Deformation gradient tensor, 298

Double diffusive convection
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numerical solution, 375
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theory, 308

thermal displacement, 325
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Energy growth
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for the Darcy equations, 151

for the Forchheimer equations, 158

Exchange of stabilities

Brinkman equations, 164

for the Darcy equations, 153

thermal non-equilibrium theory,
176

Extrapolation technique, 375

Fluid-porous Poiseuille flow

Brinkman - Forchheimer / Darcy
model, 284



Darcy model, 267

Forchheimer - Darcy model, 276

three layer model, 272, 276, 284

transition layer, 272, 276, 284
Forchheimer equations, 12
Forchheimer model

energy bounds for, 35

equations, 148

forms of, 12

spatial decay, 120

structural stability, 31

Gas storage
carbon dioxide, 202
hydrogen, 204
Glia aggregation
boundary conditions, 195
equations for, 194
stability measure, 196
Global warming
ice shelf melting, 258
under ice melt ponds, 260

Heat pipes

two phase flow, 265
Heated and salted below, 168
Hydrogen storage, 204

Inequalities
arithmetic-geometric mean
inequality, 8
Babuska - Aziz inequality, 102
Cauchy-Schwarz inequality, 8
Horgan-Payne inequality, 137
Sobolev inequality, 79
triangle inequality, 187
Young’s inequality, 8, 188
Instability
abstract equation, 166
anisotropic equations, 160
Brinkman equations, 164
Darcy equations, 152
definition, 7
Forchheimer equations, 159
resonance, 180

Legendre-Galerkin method
2, 3-D problems, 395, 397
fourth order equation, 391

Index 435

general coefficients, 397
penetrative convection, 395

Maximum principle
for concentration, 39
for temperature, 45
Micropolar effects
boundary conditions, 196
in porous flow, 196
Microstretch theory
acceleration waves, 332
acoustic tensors, 335
basics, 17
equations, 332
propagation conditions, 335
Mixture theories
boundary conditions, 293
Bowen equations in acoustics, 290
Bowen theory, 22
Eringen equations in acoustics, 339
Eringen theory, 18
linear waves, 291
porosity equation, 291
Multiphase flow
contaminant transport, 237
emulsion transport, 230
freezing of food, 230
heat pipe, 227
microwave heating, 230
Pestov model, 227
sol-gel processes, 230
stability analysis, 227
two phase flow, 265

Nonlinear density and heat source,
177

Nonlinear elasticity
acceleration waves, 300
equations, 298
Piola-Kirchoff stress, 298

Nonlinear stability
abstract equation, 167
anisotropic equations, 161
Brinkman equations, 164
Darcy equations, 154
Forchheimer equations, 159
resonance, 181
throughflow, 186



436 Index

Orr-Sommerfeld equation
fluid - porous medium, 270
fluid - two layer porous medium,
275
in a fluid, 212
in a porous medium, 235

Parallel flows
asymptotic solution, 235
in a permeable conduit, 236
Poiseuille flow, 210, 234
porous Orr-Sommerfeld equation,
235
Parametric differentiation
Brinkman equations, 165
for anisotropic equations, 161
for Darcy equations, 156
Poiseuille flow
in a fluid, 211
in porous media, 234
Poroacoustic waves
Cattaneo model, 349
dual phase lag, 358
equivalent fluid theory, 337
Green-Laws theory, 360
Green-Naghdi theory, 366
Jordan - Darcy theory, 339
Jordan-Darcy temperature model,
344
magnetic field effect, 373
Porosity, 1
Porous - fluid interface
Brinkman model, 244
Brinkman-Forchheimer model, 244
continuous dependence on interface
coefficient, 75
Forchheimer model, 243
models for, 239
Navier-Stokes, 240
Nield-Darcy model, 241
numerical methods, 72
penetrative convection, 244
porosity variation, 253
reacting layers, 246
references, 72
spatial decay, 142
surface tension, 246
theories, 72, 239
transition layer, 272, 276, 284

Porous materials
animal fur, 2
building materials, 2
composite materials, 4
computer chips, 2
copper foam, 2
exhaust systems, 4
foodstuffs, 4
lava, 2
sandstone, 2
Stokes’ problem, 200
wood, 2

Porous medium equation, 11

Resonance
linear instability, 180
nonlinear stability, 181
penetrative convection, 177

Salinization
energy growth, 205
Gilman-Bear model, 205
other models, 208
stability analysis, 218
transient growth, 220

Salt equation, 15

Spatial decay
Brinkman equations, 111
Darcy equations, 96
energy function, 98
fluid-porous model, 142
Forchheimer equations, 120
gradient of temperature, 112
gradient of velocity, 114
Horgan-Payne inequality, 137
in Continuum mechanics, 95
Krishnamurti model, 132
quadratic density, 96
second order differential inequality,

119

Stability
conditional, 8
definition, 7
global, 186
multiphase flow, 227
nonlinear, 151
of thermal convection, 150
pointwise constraint, 171



resonance, 177
second grade fluid, 200
thermal non-equilibrium model,
173
unsaturated porous media, 232
with throughflow, 183, 186
Stokes’ flow
in a porous medium, 200
nonlinear Stokes’ flow, 28
Structural stability
blow-up time, 76
Brinkman-Forchheimer equations,
37
convergence, 43
definition, 27
Forchheimer model, 31
initial-final value problems, 69
unbounded domain, 83
uniqueness, 83
Symmetry
abstract equation, 166
far from, 167, 210
symmetrization method, 170

Temperature equation, 14
Thermal convection
above a porous layer, 239
and symmetry, 166
anisotropic permeability, 149, 159
Brinkman equations, 163
crystal growth, 262
Darcy equations, 148
Forchheimer equations, 148, 158
global stability, 186
heated and salted below, 168
melting ice, 258
micro effects, 193
porosity effects, 253
resonance, 177
thermal non-equilibrium model,
173
turbulence, 222
viscoelastic effects, 198
with throughflow, 183
Thermal non-equilibrium
applications, 172
equations, 173

Index 437

hot fluid injection, 173
stability, 174
Throughflow in porous media
Forchheimer model, 184
global stability, 186
penetrative convection, 183
Transition layer
Brinkman - Forchheimer layer, 284
Brinkman layer, 272
Forchheimer layer, 276
porous - fluid interface, 272, 276,
284
Turbulent convection
7 function, 225
background method, 223
in porous media, 222

Unconditional stability
and lack of symmetry, 210
anisotropic equations, 161
Brinkman equations, 164
Darcy equations, 154
definition, 8
Forchheimer equations, 159
resonance, 181
throughflow, 186
Uniqueness
Graffi method, 83
porous equations, 83
unbounded domain, 83
Unsaturated porous media
model equations, 231
stability, 232
transient growth, 233

Variational problem for Rg
anisotropic equations, 161
Brinkman equations, 165
constraint, 172
for Darcy equations, 155
thermal non-equilibrium theory,

176
throughflow, 190

Viscoelastic effects
generalized second grade fluid, 201
second grade fluid, 200
thermal convection, 198
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