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Abstract

We develop in this paper a numerical method to simulate three-dimensional incompressible flows based on a decom-
position of the flow into an axisymmetric part, in terms of the stream function and the circulation, and a non-axisymmetric
part in terms of a potential vector function. The method is specially suited for the study of nonlinear stability of axially
symmetric flows because one may follow neatly the raising of the different non-axisymmetric modes, their nonlinear devel-
opment, and their nonlinear interaction. The numerical technique combines finite differences on a non-uniform grid in the
axial direction, a Chebyshev spectral collocation technique in the radial direction, and a Fourier spectral method in the
azimuthal direction for the non-axisymmetric vector potential. As an example to check the efficiency and accuracy of
the method we apply it to the flow inside a rotating circular pipe, and compare the resulting travelling waves with previous
stability results for this problem, for different values of the Reynolds and the swirl numbers.
© 2007 Elsevier Inc. All rights reserved.
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1. Introduction

Nonlinear stability analysis and the search for nonlinear wave solutions to the Navier—Stokes equations are
fundamental tools for understanding the mechanisms underlying many flow transitions [1-3]. With the rapid
advance in the speed and capacity of computers, and in the development of more efficient numerical
techniques, these nonlinear analyses rely more and more in the direct numerical simulation of the three-
dimensional (3D) Navier—Stokes equations (e.g. [4,5]).

We consider in this work the case of an incompressible flow which is axisymmetric in its basic state, and
develop a numerical method that allows us to characterize the formation of instabilities, especially non-
axisymmetric ones, their nonlinear development and their mutual interaction. As a matter of fact, any accu-
rate numerical method able to solve the 3D Navier—Stokes equations written in cylindrical polar coordinates
may perform this job. But if the variables and the numerical technique are not appropriate, the task of
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isolating the raising of each individual nonlinear wave, and of tracking their interactions, may be quite difficult
and time consuming, the more so the larger the number of unstable azimuthal modes involved.

One of the most efficient formulations to solve numerically the incompressible Navier—Stokes equations for
axisymmetric (2D) flows is the so called stream function—circulation—vorticity (y—I'—n) formulation (see e.g.
[6,7]). In this formulation, the solenoidal constraint for the velocity field is automatically satisfied, the pressure
is absent, and just two flow equations are needed, the azimuthal component of the vorticity equation for the
stream function , plus the azimuthal component of the momentum equation for the circulation I'. However,
to simplify the numerical integration, the first equation is decomposed into two equations, the azimuthal com-
ponent of the vorticity equation in terms of the azimuthal vorticity component 7 itself, and a Poisson equation
for  in terms of 5 [7]. A natural extension of this procedure to 3D flows is to add to the above axisymmetric
description the non-axisymmetric part of the velocity field in terms of the vector potential ¥. Due to the def-
inition of ¥, only two components of this functions are needed, which are governed by the remaining (radial
and axial) components of the vorticity equation. However, as in the axisymmetric case, from a numerical point
of view it is convenient to write these two equations in terms of the non-axisymmetric components of the vor-
ticity vector, adding three new linear (Poisson) equations for them (see next section for the details).

Numerical methods for 3D viscous flows based in the vorticity-vector potential formulation have been
widely used (e.g. [8-11]). Although the method has some drawbacks in relation to the primitive variables for-
mulation, in particular, the increased number of equations to be handled and the complexity of the boundary
conditions for the vorticity and the vector potential [9,12], it has some advantages for the porpoise of the pres-
ent paper, where the objective is to separate neatly the non-axisymmetric components of the velocity and vor-
ticity fields from their axisymmetric parts, because the axisymmetric part is much more easily computed from
the yy—I'-y formulation. On the other hand, most of previous vector potential formulations use a solenoidal
constraint for the vector potential and are discretized on staggered grids. But, again, for the porpoise of
the present paper of separating the non-axisymmetric modes, it is more convenient to set to zero the azimuthal
component of the vector potential, instead of the solenoidal constraint. This last technique has been success-
fully used in some linear stability analysis of axisymmetric flows [13,14]. In this paper, we extend this formu-
lation to the whole nonlinear flow equations, and develop a numerical technique to solve them, discretizing the
equations on a non-staggered, non-uniform grid in the radial and axial directions. This is combined with a
Fourier series decomposition in the azimuthal direction, which permits the individual tracking of each azi-
muthal mode even in complicated non-axisymmetric flows.

To check the accuracy of the method we apply it to the flow in a rotating pipe, for which very abundant
information is available in the literature on linear stability, nonlinear travelling waves, and numerical simula-
tions [15-21]. In particular, Sanmiguel-Rojas and Fernandez-Feria [21] addresses the same problem but using
a numerical technique based in primitive variables (p,v) and Dirichlet boundary conditions for the pressure
[22]. This technique is shown to be very efficient in detecting the raising and development of nonlinear insta-
bilities from just numerical noise because only the two first azimuthal modes (» = —1 and n = —2) become
unstable for the cases considered. However, for problems where many azimuthal modes are involved, the task
of separating the contribution of each azimuthal mode and analyzing their mutual interaction may become
cumbersome. On the other hand, from a physical point of view, the rotating pipe problem considered in this
paper as a model problem is not exactly the same considered in Ref. [21], because in that reference the flow was
driven by an axial pressure gradient, while in the present formulation the flow rate is kept constant and the
pressure gradient is allow to vary. As noted previously by Toplosky and Akylas [18], these two formulations
are not equivalent when finite-amplitude perturbations are involved.

2. Formulation

We use in this work non-dimensional variables in cylindrical polar coordinates (r, 6, z), where r and z are
made dimensionless with a characteristic length scale L. (a given radius of the problem, say). The velocity field
in these coordinates, v = (u, v, w), which is made dimensionless with a characteristic velocity V., is split into
two parts, an axisymmetric base flow, V(r,z,¢), plus a perturbation field, A(r, 0,z,¢)

v(r,0,z,t) = V(r,z,t) + A(r,0,z,1). (1)
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Time ¢ is made dimensionless with L./V .. The base axisymmetric flow is solved through the stream function—
circulation—vorticity formulation (see e.g. [7]):

1 1oy 1 1oyp\"
V=(UV, W) =VA “Teg=(—-—=,-T,- = 2
WV W) =V Ao + T = (- Frs ) ©)
where 1/ is the stream function, I' the circulation, and the superscript T means transposed. The deviation
velocity A is written in terms of the potential vector ¥(r, 0, z, )

A=V AVY. (3)

The fact that V A V¢ = 0 for any scalar function ¢ can be used to eliminate one of the components of W (the
0-component, say), so that the potential vector can be written with just two components [13]

¥ =(6,0,7)". (4)
Therefore, the complete velocity field can be written as
—1o0.y 190 F
V= ir + | 0.6-0.F |, (5)
Lo — 100G

where 0; means partial derivative with respect to the variable i.
On the other hand, the vorticity vector is

o= (0,00,0.) =VAV=VAVHVAA=VAV+VAVA¥=VAV4+V.- (V¥ —V¥)=Q+0,

(6)
where Q is the axisymmetric part of the vorticity, given by
Q, -0,V —lar
Q=|Q | =|0U—-0W | = n (7)
Q. 19,(rV) 1o.r

and O the non-axisymmetric part of the vorticity field, given by

arzf - azzg - %26999
0=V 2 =V (V¥ - VYY) = 100G — 500G + 100 F : (8)
%azg + arzg - %arf - arrf - rlza«‘)ﬁf

In Eq. (7) we have defined # = Q4 as the azimuthal component of the axisymmetric part of the vorticity,
which, together with  and I', completes the axisymmetric description of an incompressible flow in the stream
function—circulation—vorticity formulation [7]. In terms of , 5 is given by (from (2) and (7))

1_, , o8 9 10

= rv*lp’ v*_622+6r2 ror’ ®)
which constitutes a Poisson equation for y. The other two equations for the axisymmetric part of the velocity
field V in this formulation are, respectively, the azimuthal component of the momentum equation for I", and
the azimuthal component of the vorticity equation for 5. These equations can be written, in non-dimensional

form, as

v uv 1 2 v
6,1):—u6,v—;691)—w621}—7+ﬁ [Vzv—i-ﬁ@gu—r—z}, (10)
» 1 2
0,9 = —u0,wy — v Oy — WO,y — ver + w,0,v + ﬂ600 + w.0,v + Dott +— V2w + = g, — @0 ,
7 r r r Re 72 72

(11)
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where
VCLC
1%
is the Reynolds number, with v the kinematic viscosity of the fluid. Taking into account the following expres-
sions for the velocity and vorticity components (from (5)—(8))

Re =

(12)

1 1 r 1 1
u=—-0+-0F, v=—+00-0F, w=-0y+-00 (13)
r r r r r
wr:_laz]“_FX’ wyg=n+DY, a)z:lazf—i—z (14)
r r

and substituting into (10) and (11), a set of two parabolic equations for the temporal evolution of I" and # are
obtained, which, in addition of ¥, I' and 5, also involve the non-axisymmetric variables F,G, X,) and Z.
Therefore, one needs five more equations for these unknowns, which are described next.

For X one uses the radial component of the vorticity equation, which can be written as

0,0, = —udu, — gy — W, — -2 4 w0, + 20 Ogu + w.0.u + 22
r r r r
1 2 W
— V2w, — = dpmwy — —|. 15
+ Re @ 72 60% 72 ( )

Substituting (13) and (14), a parabolic equation for the temporal evolution of X is obtained. As for ), one uses
the azimuthal component of (8), which can be written as

1 1 1
V=0-¢ =-0,G+-00.F ——503. (16)
r r I

This is an explicit equation for ), once F and G are known.
In the same way, the remaining axial component of the vorticity equation is used for Z

|
3,0, = —ud, — g, — w0, + 0,0,w + 2L dgw + 0w + [V (17)
r r e

which yields a parabolic equation for the temporal evolution of Z once (13) and (14) are substituted. Finally,
for F and G one may use the radial and the axial components of (8), which can be written as

Xz@.erz—rlzageg—aﬂg+arf, (18)

1 1 1
ZE@'ez:_arrf_ﬁaﬁﬂf—i_arzg—'_;azg_;arf‘ (19)

One of the major difficulties in the vector potential formulation is the determination of the boundary condi-
tions [9,23,24,12]. We discuss them in the context of the flow in a rotating pipe considered in Section 4.

3. Numerical method
3.1. Fourier decomposition

The non-axisymmetric variables (i.e., X,), Z,F, and G), are discretized in the azimuthal direction 0 by
means of a complex Fourier decomposition as

n=+oo

Flrz00="  ¢,rzne", (20)
n=—00,n#0

n=-+0oo

G(r,z,0,0)= > z(r,z10)e", (21)
n=—00,n#0

n=-+oo

X(r7 Z7 07 t) = Z a?‘l (r7 Z’ t)elng’ (22)

n=—0o0,n#0
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n=—+oo

V(r,z,0,t) = Z B, (r,z,t)e™ (23)
n=—00,n#0
n=+oo

20200 = S plrz 0, (24)
n=—00,n#0

where ¢,,x,, %, B, and y, are complex functions of (r,z¢). It must be noted that these variables are
not defined for n = 0, since the axisymmetric mode is transferred into the axisymmetric variables v, I,
and 7.

From a numerical point of view, the infinite set of Fourier modes is truncated at some finite wavenumber
Ny. Thus, for instance, the two components of the potential vector are written as

n=+Ny n=+Ny

Frz00= > ¢,rz0e", Grz0,0= Y z,rz0e". (25)

n=—Ny,n#0 n=—Ny,n#0

Therefore, for each one of these 3D variables there are 2Ny unknowns functions of (r,z,¢), so that the same
number of equations (i.e., 10 x Ny) must be provided. However, taking into account that the velocity and vor-
ticity fields are obviously real fields, one has

f*n:fiﬁ 1<I’Z<N0, (26)

where f = ¢, x,«, 8,7, and the hat denotes complex conjugate. This halves the number of unknown functions
and equations associated to each non-axisymmetric variable.

To obtain these equations, we substitute the Fourier expansions into the equations described in the above
section and equate terms multiplying e”’. For instance, substituting the Fourier expansions of G, F and Z into
(19), one obtains the following set of equations:

2 1 1
_arr(pn—i_z_z([)n—i_arz%n—i_;az){n_;ar(Pn:yn7 1 gngN@' (27)
In the same way, from (18) and (16), one obtains

2

n_2Xn - aZZXn + arz(/)n = Uy, 1 <n< N(% (28)
in
ﬂ = VXn+ a(Pn_r_zx;w 1<l’l<N§ (29)

The other linear equation is (9), which only involves axisymmetric variables, and which we rewrite here for
completeness

Lo — 0 — 0 = . (30)

The remaining equations are nonlinear evolution equations coming from (10), (11), (15) and (17). Using the
orthogonality properties of €’ together with (26), and truncating the Fourier expansions in N,, as stated
above, one obtain the following equations:

1 1 1 1 . :
O =~ 00, — ~ QY. + o <a,rr — 0T+ azzr> = > (B)@Brn + Y (i) 9000,

k+m=0 k+m=0
- Z A 1m 0% + Z 02k lm) P+ Z ar(pk lm O — Z ar(/)k lm 0,
k+m=0 k+m=0 k+m=0 k+m=0
. . 1
+ > ()0 — Y () 70200 —— D () 940:2, + > (6@, (31)

k+m=0 k+m=0 k+m=0 k+m 0
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1 1 2 1 1 1
atn = _azwarn - _arlpazr] + _3Fazr - _znazlp +— (arrn + _ar’/] + azz’/’ - 12)

—- Z (ik) 9,0, 3, — Z 014 (im)B,, + > dgi(im)B,, + > (k) 1,0-B,

k+m 0 k+m 0 k+m 0 k+m 0

- Z az}CkO‘ + Z 0 (pkam+ Z OCka)Z/m Z OCkérr(pm + Z ,Bk lm Z)(m
k+m 0 k+m 0 k+m=0 k+m 0 k+m 0

- Z ﬂk lm r(/)m + Z Yk zzym Z Vkﬁrz(/)m 2 Z ﬁk im (pmv (32)
k+m 0 k+m=0 k+m=0 k+m=0

1 1 . . . .
S — 6 o, 1n <_262F — —arzl“> ¢, — I—ZFocn — l—zazzFxn ——6,;062&,1 +1—262Fq0,, — l—zazfarqo,,
r r r r

2
< oy — arzl//> c0n+ Wy o0, — 6zztﬁvn

1 [1 n’ 2in 1
+R_ |:_ 6;'(1;1 + arrOCn - _z(xn + azzfxn - Fﬁn - ﬁan:|
—— Z (ik) (pkaocm— Z 0.y, (im) o
k+m n k+m n
—|— Za,<pk 1m)ocm+ Z (ik)y, 0,00, — = Zocklm (pm—i— Zaklmﬁ(/)m
k+m n k+m n k+m=n k+m n
Z ﬂkm Pm + Z yk lm Z(pm? 1 < n < N07 (33)
k+m n k+m n

1 n 1 n n 1
0y, =—0,% 0,7, —— (— —26,F + —GWF> ¢ — 51, + —26,.ZFXn ——0,40,y,
r r r r r 7 r
n n 1 1 n? n 1
- _362FXn + _2azraan toa| — _zar‘// +-0.¥ | + _ann - _zarrazxn + _arzl/jyn
7 7 r 7

1|1 n’ 1
+_ |:_aryn + a”'yn - ﬁ/yn + azzyn:| - ; Z (lk (/)k rym Z aZXk lm

Re |r k+m=n k+m n
+ Z@qoklmym+ Zlkxk Vm + ZZocklm
k+m n k+m n k+m=n
- Z OCk 1m a Xm Z Bkm Am — Z yk(lm)aZXm7 1 < n < NH‘ (34)
k+m n k+m n k+m:n

In these equations k and m vary in the interval —Ny < k,m < +Ny, with k,m # 0.
3.2. Discretization and numerical scheme

The set of 5Ny + 3 scalar equations (27)—(34) given above, together with the corresponding boundary con-
ditions to be discussed in the next section, are discretized in N, + 1 nodes in the radial direction and N, + 1
nodes in the axial direction. In particular, in the radial direction we use a Chebyshev pseudo-spectral collo-
cation method [25], while in the axial direction a second-order finite-differences scheme on a non-uniform grid
[26]is used, each one of them concentrating the nodes in the regions where the radial and axial gradients of the
variables are the greatest.

The numerical scheme for solving the temporal evolution of the flow variables governed by the above set of
coupled equations is the following. We first obtain the axisymmetric flow by solving (30)—(32) with appropriate
boundary and initial conditions and setting all the non-axisymmetric variables to zero (i.e., using only the first
lines in Egs. (31) and (32)). The numerical procedure is very similar to that described in Ref. [7]. Given the
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solution at a given instant ¢ = tA¢, the temporal derivatives in (31) and (32) are approximated with a semi-
implicit, two step predictor—corrector scheme with second order error in time. Viscous terms in these equations
are discretized implicitly, while the convective terms explicitly. Once 7! and I'"™*' are known, y*™" is obtained
from the Poisson equation (30), which is solved with an ADI based technique, where the radial derivatives are
discretized implicitly and the axial derivatives explicitly, and using standard solvers for band matrices with LU
factorization from Blas and Lapack packages. The numerical procedure is started at ¢ = 0 from some initial
condition (e.g. the flow at rest) until an axisymmetric steady state is reached.

Once this axisymmetric steady state is obtained, we solve the whole set of non-axisymmetric equations with
appropriate boundary conditions (see next section), and initial conditions given by the steady axisymmetric
flow for y, I' and 5, together with random noise with a given intensity level for all the non-axisymmetric
variables. Known the solution at a given instant z, the parabolic equations (31) and (32) for I" and # are solved
as described above, but now including the non-axisymmetric terms in the right-hand side, together with the
parabolic equations (33) and (34) for o, and 7,, which are solved with the same semi-implicit, two step predic-
tor—corrector scheme used for I' and 7. With 5!, I'""! o™+ and y=*! known, "' is obtained from (30) as
described above, while "' and y°*' are solved from the similar Poisson-like equations (27), (28). These
two sets of coupled equations are solved by means of an iterative SOR scheme (e.g. [12]), for which the opti-
mum value of the under-relaxation factor is obtained with some preliminary tests. Finally, £~ is obtained

n

from (29), which is an explicit equation for f§, once ¢, and y, are known at the instant 7 + 1.

4. Flow in a rotating pipe. Boundary conditions

As a model problem to check the numerical technique described above we consider the rotating Hagen—
Poiseuille flow (RHPF). Basically, a flow rate Q enters a pipe of unit radius (the characteristic length is then
L. = R, where R is the dimensional radius of the pipe) which rotates with angular velocity Q2. As the charac-
teristic velocity we use ¥, = 2Q/(nR?), fixed at the inlet section of the pipe z = 0; i.e., V. is the maximum axial
velocity at the axis in a Hagen—Poiseuille flow with flow rate O, which is twice the mean velocity at the inlet
section. Thus, the Reynolds number is the usual one in pipe flows, based on the mean velocity (V./2) and the
pipe diameter (2R)

Ve 20
Re = =—, 35
¢ \J TRV (35)
The other physical parameter of the problem is the swirl number
QL. 7QR?
S=""= . 36
7.~ 20 (36)
Alternatively, we use a rotation based Reynolds number Rey, instead of S, defined as
QL> QR
Rey=—<= - = ReS. (37)

There exists only one additional (geometrical) non-dimensional parameter associated to the pipe length,
L =L./R, where L, is the dimensional length of the pipe. However, this parameter is irrelevant because we
shall choose L large enough for the results to be independent of it (we shall use L = 200 in all the results re-
ported in the next section).

We describe next the boundary conditions needed to solve the equations in thedomain 0 < » < 1,0 < 0 < 27,
and 0 < z < L, paying special attention to the boundary conditions for the components of the vorticity and
the vector potential, which are not so intuitive as those for the velocity components or the stream function.

4.1. Inlet (z=0)
In the inlet section of the pipe the velocity profile is given, and it is supposed to be axisymmetric,

V=V = [Un), Via(r), Win(r)}T. In particular, we shall assume that the flow enters the pipe with an
unperturbed RHPF, i.e., Uy, =0, Vi, = Sr, and W;, = 1 —r>. Though we are going to use this inlet flow in
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the computations reported in the next section, the formulation given below is also valid for a general axisym-
metric velocity profile at the inlet, so that a different inlet velocity field V;, may be used.
With this velocity profile, the axisymmetric variables , I' and # at the inlet are given by (see (2) and

9)

r 1”2 1”2
bl = [ oo =5 (1-75). (38)
0

Tin(r) =rVin(r) =S, 5, (r) = 0.Win(r) = =2r, (39)

where it has been assumed that \y = 0 at the axis.
On the other hand, since we assume that the perturbations vanish at the inlet

Ain =VA (finy 0, gin) = 0, (40)

using the definitions of their components through the Fourier expansions and Eq. (8), these conditions yield
n

¢, = 0, An = 0, aZXn =0, o, = _aZZXn + arzq)na ﬁn = azwm Yn = 0, 1<n<N, (41)

T
4.2. Pipe wall (r =1)

At the pipe wall both the axial and the radial velocity components vanish, and the azimuthal component is
given by the rotation rate of the pipe, Vy = Vi, (r=1) =S; i.e.,

Vi = (0,72, 0)" = (=04, I, 0.4)" + (0F,0.G — 0.F, —0,9)". (42)
For the axisymmetric variables, taking into account the inlet conditions, one has
1
lp:lpin(rzl):17 FZVR:Sv (43)
n=—0,y withd.y =0. (44)

For the non-axisymmetric part, making use of the Fourier expansions and integrating through the azimuthal
direction taking into account the orthogonality properties of the Fourier modes, Eq. (42) together with Eq. (8)
yield
(pn = 07 Xn = 07 ar(pn = 07 oy = 07 ﬁn = l_nai‘%nv ’yn = aVZXn - aerD,“ 1 < n g N@’ (45)
r

4.3. Outflow (z=1L)

For the axisymmetric variables (n = 0) the usual condition of quasi-cylindrical flow (see e.g. [27,28]) is used:
0.y =0, 0.I'=0, 0.n=0. (46)

L should be large enough for the computed flow be independent of this boundary condition. For the remain-
ing 3D variables we use a nonreflecting (radiation) boundary condition [29,30]

69f+cazf:07 f:(menaO(mﬁn’ynv 1 <n<N97 (47)

where the velocity C is set as the axial velocity at the axis (» = 0) of the base (axisymmetric) flow at the outlet
section. Slight different values of C were checked without affecting appreciably to the results. As we shall see,
this condition allows for the unconstraint exit of non-axisymmetric perturbations through the outlet section,
avoiding numerical instabilities or spurious wave reflections [30].

4.4. Axis (r =0)

Regularity at the axis yields the following boundary conditions:

=0, n=0 I=0,
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0, =0, |n|=1,

q)n :arq)n :07 ’I’l| 7é 17
Xn:aVXnZO’ lgngN()a

o, = %a”‘Xn + arzqon for ’”’ =1,
10,1, for |n| #1,

g - (in) 30,2, + Orp,)  for |n| =1,
" | Gn)(30,) for |n| #1,

—39,¢, for|n|=1,

Ea EN G R

4.5. Initial conditions

As commented on above, we first obtain an axisymmetric steady state solution by integrating the axi-
symmetric equations (i.e., with the perturbations ¢,, x,, %, B,, 7, set equal to zero in (30)—(32)). In the pres-
ent example, this axisymmetric flow consists on a Hagen—Poiseuille flow superimposed to a rigid-body
rotation, given by the inlet flow (38) and (39), which also coincides with the initial condition. Then we inte-
grate the full non-axisymmetric equations (27)—(34) using this axisymmetric steady state solution as the ini-
tial conditions for the axisymmetric variables ¥, I",n, and a constant, very small, initial value ¢ for all the
non-axisymmetric variables ¢,, ¥,, %, f,;7,. In the results reported below we have used ¢ = 107", As we
shall see, this initial noise in the non-axisymmetric variables either goes to zero everywhere (within numer-
ical round-off errors) if the axisymmetric flow is stable, or evolves to coherent travelling wave form if the
flow is unstable.

5. Results

To check the accuracy of the numerical method and the numerical code we have selected Rey = 100 and
three values of the Reynolds numbers, Re = 75, 100, and 125 (they correspond to S = 1.33, 1, and 0.8, respec-
tively). According to the linear stability theory for this problem, the first case (Re = 75 with Rey, = 100) is sta-
ble (see Fig. 1), the second one (Re = 100) is unstable, but just above the neutral curve, so that only the first
non-axisymmetric mode n = —1 is unstable, while the third case (Re = 125) is well above the neutral curve,
with two unstable modes, n = —1 and n = —2 (see Fig. 1).

In all the computations reported below we use L = 200 and five azimuthal modes (Ny = 5), which are
shown to be enough to capture the evolution of all the raising non-axisymmetric perturbations (see below).
In the radial and axial directions we use N, =9 and N, between 200 and 1500, depending on the Reynolds
number. We have checked the numerical results by using larger values of N, and N, in some computations.
Finally, the As used lie in the interval 2.5 x 107°-5.0 x 10~*, also depending on the Reynolds number.

The results are given in terms of the perturbation velocity A, whose components can be written, from (5)
and (25), (26), as

1 1 all o
A, =—0pF ~ =R ne,e™ |, (48)
r r n=—Ng,n#0
Ny ]
Ag=0.6 -0, F ~R| Y (oy,—09,)"|, (49)
n=—Ng,n#0

Ny

> nxnei"el . (50)

n=—Ny,n#0

1 1
A= —-0G~—-R
r r
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Fig. 1. Values of Re and Re, for the different numerical simulations considered (crosses) on a stability diagram. The lines represent the
neutral curves for convective instabilities for different values of the azimuthal wavenumber n. The lower neutral curve for convective
instability (n = —1) was first obtained by Mackrodt [16]; all the curves are taken from [17].

The results for Re = 75 are shown in Figs. 2 and 3. The initial non-axisymmetric perturbation, consisting on a
constant noise of value ¢ = 107'°, first decays and then develops into a coherent travelling wave that propa-
gates downstream. As it is observed in Fig. 2, where A, (r = 0.75,0 = [0, ], z, ¢) is plotted as a function of time
t at four different axial locations z, the amplitude of this wave decays along the pipe, in accordance with the
linear stability analysis (Fig. 1). In fact, the amplitude of the travelling wave decays more than four order of
magnitude along the pipe (note the different scales in each part-figure of Fig. 2). This decay is better appre-
ciated in Fig. 3, where we plot the maximum value throughout the pipe of each azimuthal component n of
the different perturbation velocity components, A, ,, Ap,, and A.,. All the azimuthal components decay very
fast, the faster the larger |n|. In fact, for this case we could have obtain practically the same results taking into
account only the first two azimuthal modes (N, = 2), because the remaining modes decay so fast to the round-
off numerical error level that their contribution is completely negligible. As we shall see, the same can be said
of all the remaining cases reported below. It is also worth mentioning that the outflow boundary condition
used at z = L = 200 allows the free exit of the travelling waves formed inside the pipe (see Fig. 2(d)), without
distorting or affecting them in any appreciable form.
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Fig. 2. Temporal evolution of the radial velocity perturbation A, for Rey = 100 and Re = 75 at r = 0.75, for 6 = 0 (continuous lines) and
0 = n (dashed lines), and different axial locations z as indicated in each sub-figure.
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Fig. 3. Temporal evolution of the maximum values in the flow domain of the different azimuthal components (as indicated) of the radial
velocity perturbation A, (a), azimuthal velocity perturbation A, (b), and axial velocity perturbation A, (c), for Rey = 100 and Re = 75.

The following case Re = 100 is convectively unstable (see Fig. 1). The numerical results are shown in Figs. 4
and 5. The amplitude of the wave formed after the reorganization of the initial noise increases as it travels
along the pipe (Fig. 4), but only slightly (just one order of magnitude) in agreement with the fact that this case
is very close to the neutral curve (Fig. 1). Also in agreement with the linear stability analysis is the fact that
only the azimuthal mode n» = —1 is unstable: As shown in Fig. 5, the amplitude of the mode » = —1 increases
until it saturates at ¢ ~ 275 to (A,,),,,. = 3 x 107, while all the remaining azimuthal modes decay in time.

To check the accuracy of the method we can compare quantitatively the numerical results for the frequency,
the wavelength, and the group velocity of the perturbations with the predictions from the linear stability
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Fig. 4. As in Fig. 2, but for Re = 100.
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theory. Thus, for instance, we can obtain the frequency of the amplifying travelling wave from Fig. 4(d), which
is zoomed in Fig. 6. From it we obtain a non-dimensional period Ty ~ 8.894, which yields a frequency
oy = 2n/Ty ~ 0.7065. This value practically coincide with that corresponding to the most unstable frequency
for the most unstable mode » = —1 obtained from the linear stability theory for this case Rey = 100 and
Re =100 [17]: ws ~ 0.7098. The agreement is also very good for the wavenumber: From Fig. 7, which shows
a picture of the travelling wave in the pipe at the instant # = 130, one may compute the non-dimensional wave-
length of the travelling wave, Ay ~ 13.72, yielding a numerical wavenumber oy = 27/Ay ~ 0.4581, very close
to the linear stability value for the most unstable mode, oy ~ 0.432. The agreement is better for the group
velocity of the travelling waves, which from Fig. 4 can be computed to yield ¢y ~ 0.734, while the group veloc-
ity of the most unstable perturbation n» = —1 from the linear stability theory is ¢g ~ 0.730 [17].

The results for the last case considered (Re = 125) are shown in Figs. 8 and 9. The axisymmetric flow is now
more unstable than the former case and the amplitude of the travelling wave increases by five order of mag-

nitude as it travels along the pipe (see Fig. §). In addition, the mode n = —2 is also unstable in this case (see

Fig. 9), in agreement with the linear stability analysis (Fig. 1). But the dominant unstable mode is still n = —1,

which, according to Fig. 9, has an amplitude several order of magnitude larger than that of the mode n = —2
x107°

3 T

-3
150 200 250 t 300 350 400

Fig. 6. Zoom of Fig. 4(d).
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Fig. 7. Axial distribution along the axis (r = 0,0 = 0) of the radial velocity perturbation A, at ¢t = 130, for Rey = 100 and Re = 100.
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Fig. 8. As in Fig. 2, but for Re = 125.
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for every time (the remaining modes » = —3, —4, —5 are stable and decay very fast in time). The frequency and
group velocity of the travelling waves found numerically, wy ~ 0.4822 and cy ~ 0.6745, respectively, agree
also very well with those obtained from the linear stability analysis for the most unstable mode with
n=—1[17] ws ~0.4811 and ¢g ~ 0.690.

6. Conclusion

We have developed a numerical method for solving the incompressible Navier—Stokes equations in cylin-
drical polar coordinates based in the stream function—circulation—azimuthal vorticity formulation for the axi-
symmetric part, and on the vector potential-vorticity formulation for the non-axisymmetric part. The method
1s specially suited for the study of nonlinear stability of axisymmetric flows because the axisymmetric base flow
is straightforwardly obtained at very low numerical cost, and because the evolution of each non-axisymmetric
unstable mode can be easily followed separately. We have checked the accuracy and efficiency of the method
by applying it to the flow in a rotating pipe, finding an excellent quantitative agreement between the non-axi-
symmetric travelling waves arising numerically for several Reynolds numbers with the predictions from sta-
bility theory. Although the formulation of the method is rather involved in comparison with, for instance,
a method based in primitive variables, especially in relation to the boundary conditions, it has advantages
for problems where many azimuthal modes become unstable, because their nonlinear development and mutual
interactions can be followed as easily as in problems where just the few first azimuthal modes become unstable
(such as the rotating pipe example considered here). Thus, we think that the method may have some advan-
tages in relation to other available numerical methods for the study of nonlinear stability in complex swirling
jets and wakes at moderately high Reynolds numbers.

Acknowledgments

This research has been supported by the Ministerio de Educacion y Ciencia of Spain (grants FIS2004-
00538, and FIS2007-60161) and by the European Commission (grant COOP-CT-2005-017725). The numerical
computations were performed in the computer facility “Taylor” at the ETSII of the University of Malaga.

References

[1] P.J. Schmid, D.S. Henningson, Stability and Transition in Shear Flows, Springer, New York, 2001.
[2] W.S. Saric, H.L. Reed, E.B. White, Stability and transition of three-dimensional boundary layers, Annu. Rev. Fluid Dyn. 35 (2003)
413-440.
[3] R.R. Kerswell, Recent progress in understanding the transition to turbulence in a pipe, Nonlinearity 18 (2005) R17-R44.
[4] I. Dellbende, M. Rossi, Nonlinear evolution of a swirling jet instability, Phys. Fluids 17 (2005) 044103.
[5] E. Sanmiguel-Rojas, R. Fernandez-Feria, Nonlinear instabilities in a vertical pipe flow discharging from acylindrical container, Phys.
Fluids 18 (2006) 024101.
[6] .M. Lopez, Axisymmetric vortex breakdown. Part 1. Confined swirling flow, J. Fluid Mech. 221 (1990) 533-552.
[71 J.M. Lopez, P.D. Weidman, Stability of stationary end wall boundary layers during spin-down, J. Fluid Mech. 326 (1996) 373-398.
[8] K. Aziz, J.D. Hellums, Numerical solution of the three-dimensional equation of motion for laminar natural convection, Phys. Fluids
10 (1967) 314-324.
[9] A.K. Wong, J.A. Reizes, An effective vorticity—vector potential formulation for the numerical solution of three-dimensional duct flow
problems, J. Comput. Phys. 55 (1984) 98-114.
[10] O.R. Tutty, On vector potential-vorticity methods for incompressible flow problems, J. Comput. Phys. 64 (1986) 368-379.
[11] W.E., J.-G. Liu, Finite difference methods for 3D viscous incompressible flows in the vorticity-vector potential formulation on
nonstaggered grids, J. Comput. Phys. 138 (1997) 57-82.
[12] P.J. Roache, Fundamentals of Computational Fluid Dynamics, Hermosa, 1998.
[13] H.F. Goldstein, E. Knobloch, I. Mercader, M. Net, Convection in a rotating cylinder. Part I: Linear theory for moderate Prandtl
numbers, J. Fluid Mech. 248 (1993) 583-604.
[14] Y. Spasov, J. Herrero, F.X. Grau, F. Giralt, Linear stability and numerical calculations of the lid-driven flow in a toroidal shaped
cavity, Phys. Fluids 15 (2003) 134-146.
[15] T.J. Pedley, On the instability of viscous flow in a rapidly rotating pipe, J. Fluid Mech. 35 (1969) 97-115.
[16] P.A. Mackrodt, Stability of Hagen—Poiseuille flow with superimposed rigid rotation, J. Fluid Mech. 73 (1976) 153-164.
[17] R. Fernandez-Feria, C. del Pino, The onset of absolute instability of rotating Hagen—Poiseuille flow: a spatial stability analysis, Phys.
Fluids 14 (2002) 3087-3097.



J. Ortega-Casanova, R. Fernandez-Ferial Journal of Computational Physics 227 (2008) 3307-3321 3321

[18] N. Toplosky, T.R. Akylas, Nonlinear spiral waves in rotating pipe flow, J. Fluid Mech. 190 (1988) 39-54.

[19] D.R. Barnes, R.R. Kerswell, New results in rotating Hagen—Poiseuille flow, J. Fluid Mech. 417 (2000) 103-126.

[20] H. Wedin, R.R. Kerswell, Exact coherent structures in pipe flow: travelling wave solutions, J. Fluid Mech. 508 (2004) 333-371.
[21] E. Sanmiguel-Rojas, R. Fernandez-Feria, Nonlinear waves in the pressure driven flow in a finite rotating pipe, Phys. Fluids 17 (2005)

014104.

[22] R. Fernandez-Feria, E. Sanmiguel-Rojas, An explicit projection method for solving incompressible flows driven by a pressure
difference, Comput. Fluids 33 (2004) 463-483.

[23] A.K. Wong, J.A. Reizes, The vector potential in the numerical solution of three-dimensional fluid dynamics problems in multiply
connected regions, J. Comput. Phys. 62 (1986) 124-142.

[24] F. Marques, On boundary conditions for velocity potentials in confined flows: application to Couette flow, Phys. Fluids A 2 (1990)
729-7317.

[25] C. Canuto, M.Y. Hussaini, A. Quarteroni, T.A. Zang, Spectral Methods in Fluid Dynamics, Springer-Verlag, New York, 1988.

[26] E. Sanmiguel-Rojas, J. Ortega-Casanova, C. del Pino, R. Fernandez-Feria, A cartesian grid finite-difference method for 2D
incompressible viscous flows in irregular geometries, J. Comput. Phys 204 (2005) 302-318.

[27] P. Beran, F. Culik, The role of nonuniqueness in the development of vortex breakdown in tubes, J. Fluid Mech. 242 (1992) 491-597.

[28] J.M. Lopez, On the bifurcation structure of axisymmetric vortex breakdown in a constricted pipe, Phys. Fluids 6 (1994) 3683-3693.

[29] G. Jin, M. Braza, A nonreflecting outlet boundary condition for incompressible unsteady Navier-Stokes calculations, J. Comput.
Phys. 107 (1993) 239-253.

[30] M.R. Ruith, P. Chen, E. Meiburg, Development of boundary conditions for direct numerical simulations of three-dimensional vortex
breakdown in semi-infinite domains, Comput. Fluids 33 (2004) 1225-1250.



