goooboooobgon
9140 19950 69-79

THE EXAMPLES OF NONLINEAR
INSTABILITY IN HYDRODYNAMICS.

S.YA.BeLov!, V.A.ViapiMIROV

tDepartment of Mathematics
Faculty of Science, Kyoto University
Kyoto 606, Japan

tDepartment of Mathematics
Hong Kong University of Science and Technology
Hong Kong

Introduction.

In this paper we consider well-known equilibrium states of ideal fluid. There is a
free boundary in every case. This is either a free surface of a fluid volume or a interface
of two fluids. The form of the free surface determines the value of potential energy.
There are infinitesimal perturbations providing a negative value of the potential energy
( if the potential energy of an equilibrium state is assumed equal to zero ). That is the
potential energy does not have a strict minimum in the positions of equilibrium and an
instability is expected. Indeed, the instability of the motions in question is not striking
from physical standpoint. However it has a little mathematical basis under nonlinear
formulation.

For example, one of the well-known unstable states is so-called ”a rest fluid at the
ceiling”: at the initial time a rest fluid occupies only the top part of a cylindrical
container and the gravity force has natural direction. Physical situation is very simple:
this state of any fluid is impossible. But investigation of the stability for a mathematical
model is a rather difficult problem. '
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We have proved the increase of perturbations which are solutions of the exact nonlin-
ear equations of motion. Therefore we say about the examples of nonlinear instability.

We use some analogy of the Lyapunov direct method. The examples are connected
by the form of the Lyapunov functional. The functional used in the stability the-
ory of mechanical systems [2] and the known definition of the canonical variables in
hydrodynamics ( see [5]. pp. 33-34) heuristically determine this form.

In section 1 we consider the hydrostatic equilibrium of two immiscible fluids in a
cylinder when the heavier fluid occupies the top part. We study characteristics of a
motion caused by a perturbation of the interface. The growth of a deformation of the
interface is proved.

The development of perturbations of a solid body rotation of an ideal fluid is studied
in section 2. The movement takes place in weightlessness. However, in plane case, we
can define the potential energy of the motion in a rotating system and can also use the
Lyapunov direct method.

1. The motion of two-layer fluid in cylindrical containers.

We consider the problem on a simultaneous motion of two immiscible incompressible
ideal fluids in a cylinder Q. The cylinder has a generator parallel to z-axis ( in the
Cartesian coordinates z, y, z ) and end-walls given by z = H; and z = —H, ( H; > 0,
¢ =1,2). A section of the cylinder with a plane z = const has the smooth boundary.
The cylindrical container is placed in the field of gravity g = (0,0,—g), ¢ > 0.

The first fluid has the density p; and occupies the top part QY of the cylinder. The
second fluid with the density p; occupies the bottom part Q5. The fluids are separated
with an interface I'* given by

z =n(z,y,t), t>0.

Let I'y = QN {z = 0} is the boundary between fluids in equilibrium state.

The surface tension on I'* is taken into account. All quantities are dimensionless.
The jumps of functions on the interface I'* are marked by the square brackets: [p] =
p1 — p2, etc.

A motion of both fluids is described by the Euler equations:

Ou, 1
1. — 4 .V N v
( 1) ot (u)\ )u,\ o2 PA+ 8,

Ouy | Ovy  Owx
(1.2) Oz + Oy + 0z

0 in Dy = {(x,t):x = (z,y,2) € Q4,t > 0};

Here uy = (ujx, v, wy) is the velocity of the fluid ; py is the pressure.
The boundary conditions have a well-known form:
the impenetrability condition on the rigid walls

(1.3) ux-n=0  on O
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the kinematic and dynamic conditions on the free interface

on On on _
(1.4) ot + Urg, + v)\ay = Wy,

| Van t
1.5 +aVy | —1] =0 on I,
(15) ] : (\/1+|V27712>

where n is the unit outward normal vector to 9Q; a is a coefficient of surface tension;

0 0
V= (53)

If we are interested in a particular solution we should set initial data:

(1.6)

llA(.’E, y,z,O) = ug\(m) Y, Z), 77(55, y,O) = TIO(I,?J) / 770(3%3/) d.’l?dy =0
I'o

Any solution of the initial-boundary value problem (1.1)-(1.6) describes some per-
turbation of the hydrostatic equilibrium
(1.7) - uy =0, n=0, Pr = —gprz + Po-

It is quite clear, that functions (1.7) give an elementary steady solution of the problem.

Our goal is to prove the instability of the hydrostatic equilibrium (1.7). We say about
the instability because we consider the only case where the heavier fluid occupies the
top part of the container, that is

p1 > P2,
and we have a case of the Rayleigh-Taylor instability.

Unfortunately, we do not know any results related to the solvability of the problem
(1.1)-(1.6). The main obstacles are connected with the nonlinearity, the presence of
the free interface and the presence of the contact between the rigid boundary and the
free one. However, the solvability is not so important because we are interested in an
instability. We just suppose that the problem (1.1)-(1.6) has a smooth solution over
the infinite time interval for any initial data from some class.

The main feature of our method is that we use rather simple information about
- perturbations. Let the energy integral for (1.1)-(1.6) be valid: :

(1.8) - E(t) =T(t) + Iy(t) + Ma(t) = E(0),
2T = Z P /// q3 dzdydz
A=1 Q

211, = [plg // n? dedy,

Iy
O, = a//(\/l +|Van|?2 — 1) dzdy.
Io
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The function II(t) = Iy + II, is completely determined by the value of n(z,y,t).
Therefore, we will also use a notation II = II(n).

If @ =0 then integral (1.8) holds for any perturbation 7(z,y,t).

If a # 0 then integral (1.8) is valid under special conditions on the curve of in-
tersection of the surfaces I'"* and 9Q [3]. One of the conditions is that the curve of
intersection is fixed. Other condition is that

on_ O

=—n1+ ng =10

oz Oy

on this curve.
One more integral is the conservation of mass of each fluid:

/ n(z,y,t) dzdy = 0.
Lo

Now we confine ourselves by irrotational perturbations. It is possible because the
outer force is potential. We consider solutions such that

(19) uy = v¢)‘ in QK
Then the problem (1.1)-(1.6) can be rewritten in the following way:

Apr=0 in Qf,

04
%—Oon onQ,
On 0¢0n 0¢0n __a_té

_+___ — e

Ot  0xzdz Oydy 0z’

(CP)  olod] = ~lplon - 2IV4P2] +aVs- (%) Y f#t) onlY,

or(2,9,2,0) = 63(z,y,2)  n(z,y,0) = n°(z,y),

where f(t) is an arbitrary function and it can be chosen in the sequel.

The main our idea is the application of some analog of the Lyapunov functional
which is used in analytical mechanics. To create the functional we utilize the following
facts.

Lyapunov was the first to apply the function

N

W) =) aipi,

=1



for the proof of instability [2]. Here g;, p; are the Hamiltonian variables and N is the
number of degrees of freedom.

The next fact is the Hamiltonian formulation of the problem on a wave motion of a
deep ideal fluid, which was introduced by Zakharov [5]. The following correspondence
was used

G -0 p- P DY - / - dzdy,
i To

where \I’)\(z, y’t) = ¢)‘($, Y, 77(5'3, Y, t)v t)'
Therefore, we take

W(e)= [ nlp¥)dsdy
To
as the Lyapunov functional.

Our main technical result [1] is the inequality

(1.9) I > —28(0).

If we take a perturbation with initial data

(1.10) - w=0 (¢ =Ci=const),  mo(z,y) #0,

where

I(no) < 0, / no(z,y) dedy = 0,
I

then we have
E(0) <0, wW(0)=0.

We would like to note that, if parameters g, « and [p] satisfy some special relation

( see Remark 3.) , we can find an arbitrary small function 7o such that II(no) < 0.
Integrating inequality (1.9) with respect to ¢ and using the Cauchy inequality, we

have

(1.11) [p¥])? dzdy + | n®dzdy > W(t) > 2|E(0)]t.
firan

Ty

We have thus proved linear in time growth of quadratic norms of the Hamilton-
Zakharov variables and we have the instability in this sense.
It is clear that inequality (1.11) can be rewritten in the following way

2

(112) S o [ ¢1ds+ )12 Cat.
A=1 It
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Now we would like to give some interpretation of our result.
For simplicity, we consider the case where the second fluid is absent

(p2=0,p1=0p).
We are able to prove
Proposition 1.

For each perturbation with initial data (1.10) and for any € > 0 there exists
t* > 0 such that for ¢t > t*

max n(z,y,t) > H; —e.
zy

Proof. Suppose the proposition is not valid.
Then

/nzd:cdy < max {(H; — €)?, H%}/ dzdy = Cj.
Fo FO

[ IVedzdydz < 2 (B©) + M) < Co
Q]

We can also choose such a function f(t) in (C-P) that
d , ,
a/ p¥dzdy =0 and / Vdzdy = Cl/ dzdy = Cs.
To To To

Now we try to obtain some contradiction. With the help of the Cauchy formula we
have

H;—e
B(2,9, Hi — &,8) — U(z,y,t) = / 2 s 2,1) d.
7(z,9,t)
Hence
[ Heonicisdy < [wdsdy+ [(96Pdsdyds + o< 1,
T I'o o
and

(1.13) / Uldedy < 2 / ¢2lz=Hl_e dzdy + Cs / |V ¢|2dzdydz
To Ty Qt

1

S2/¢2|z=m—edxdy+c9’
To



Using a simple embedding inequality for domain Q¢ = QN {2z > H; — €}, we have

/ ¢?|,_p, . dzdy < C’(e){[ / o, e dody]” + / V¢ [2dzdydz < Ci(e).
To To R % :

Then inequality (1.13) gives
T'o
The main inequality (1.11) implies
/ W2dzdy > 22| EO)|t — p~2Cs.
To
It is quite clear that we have a contradiction with (1.14) for any

Cs + 2(2C1(e) + Cs)
O

t>1t =

The proposition has been proved with ¢* = ¢;.

Remark 1. If the free interface touches one of the end-walls z = Hy, z = —H;, at a
finite time, then we do not have a solution over the infinite tlme interval. But, anyway,

we have a ”growing” perturbation.

Remark 2. Using the definition of a stable equilibrium state of a hydrodynamic
system with a free surface, which was introduced by Samsonov [5],[3, p.122] we can

give the definition of unstable hydrostatic equilibrium.

Let {(Ty,T%) = max In(z,y,t)] and A(Ty,I'*) be the maximal angle between a tan-

gent plane to I and I‘o
Definition.

The hydrostatic equilibrium (1.7) is unstable if we can choose positive Ly,
Ly < er—, L3 such that for any positive A1, A2 < %, A3z there exist a perturbed

initial interface '’ : z = no(z,y) and initial velocity field u} such that

l(PO,FO) < A17 'A(POaFO) < A?a Iug\! < )‘33

but there exists such an instant of time t* > 0 that one of the following

inequalities is valid

T, TF)> Ly, ATo,T")>L,, T(t)2Ls.

75
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Proposition 1 insures that, for the case ps = 0, we have proved the instability according
to this definition.

Remark 3. If we have a special relation for a , [p] and ¢ then for any € > 0 there
exist interface z = n*(z,y) such that

I(n*(z,y)) <0 and max [n*(z,y)|<e
(z,y)€lo

In this case the main inequality gives the instability of the solution (1.7).
Let us define more exactly the relation for a« , [p] and ¢
Using the Poincare inequality for sufficiently smooth function n(z,y) such that

// n(z,y)drdy =0

Io
/ / P dedy < C [ 1Vonl? dody,
ro FO

where C is a  positive constant depending only on I.
Usually we can estimate the constant C from below. That is we can find a constant C
such that for any 6§ > 0 there exist a function 7 such that

/ / ii2 dzdy > (C — 6) / / |V 27|? dzdy.
Iy Iy

we have

Hence

// (\/1 + |Vqij|2 — 1) dzdy < // |V2ij|? dedy <
Iy I,
<(C-61 // 72 dzdy,
I

= I(5) < ([p]g + —-) / [ i dsay <o,
: ([P]g + _C_(-I-_5> <o.
Let

max_ 1] = M.
(z,y)EFo
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Then the function n* is taken in the form

. TE
Hence, the inequality
"
[plg+ = <0

defines the desired condition.

2. The solid body rotation of an ideal fluid.

In this section we deal with two-dimensional motion of non-gravity ideal homoge-
neous fluid occupied the domain Q2*. The boundary of Q is composed of two disjoint
components — I'y and I'J. I is a circle with fixed radius and I'j is a free surface given
by the equation:

F(r,6,t)=r —n(0,t) =0.

We use in this section the polar r, § and the Cartesian z = r cos 6, y = rsin 6 coordi-
nates. We assume that the outer pressure and the surface tension are absent.

In the system of frame rotating with angular velocity W = (0,0,w) the equations
of motion and the boundary conditions take the form:

Ou 1 (1 5,
(2.1) 5 +(u»-V)u+s——pr+V(2wr),
(2.2) %—}-%:0 inD = {(x,t):x:(m,y)EQt,t>0};
(2.3) u-n; =0 on I7y;
(2.4) p=0,

0
(2.5) nan =u-ngn/n%+n? on T%.

Here u = (u,v) is the velocity of the fluid; p is the pressure ; s = (—2w, 2wu); n; and
n, are the unit outward normal vectors to I'y and I7.
The initial conditions have the form:

(26) | ll(:l:, Y, 0) = uO(wa y)> 77(0,0) = 770(9)-
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The functions (2.6) are subject to the restriction (2.2), (2.3) and

27

/(n2 — R?)d6 =0.

0

The constant R is correspondent to outer radius of 2° in the case when the free surface
I'} is circular.

Any solution of the initial-boundary value problem (2.1)-(2.6) describes a perturba-
tion of the solid body rotation of the fluid:

u=0, n(6,t)=R p= ;:pwz(r2 —R2),

Our goal is to prove an instability of this trivial steady solution.
We consider potential perturbations

(2.7) u=(u,v) =Vé in QF,

which satisfy the initial conditions:

2.8) g =0, IP: r=ne(6) %R, / (% —r2)d8 =0

In this case the Lyapunov function is taken in the form

W) = p/ ®(n® — R*) d9.
0

where ®(8,t) = ¢(n(6,1),0,1).
Using a special estimate from below for the time derivative of W(t) we are able to
prove the following statement which implies the instability.

Proposition 2.

Let1<£<\/_ 2.

Then any solutlon of the problem (2.1)-(2.8) satisfies one of the following con-
ditions:
i) For each t > 0 there exists t* > ¢ such that

max |n(0,t*) —R| > R—ry;

ii) There exists ¢, > 0 such that for ¢ > ¢, '
27 ™ ‘

/@2 do + /(n2 — R*»?df > N; + Nat.

0

where positive constants N; and N, are determined by the solution.
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