10
12
13
14

16

ELSEVIER SCIENCE B.V. [DTD 4.1.0]

HMT 2983

PROD. TYPE: FROM DISK

JOURNAL HMT  ARTICLE No. 2983

A

International Journal of

I'l EAT and MASS
TRANSFER

PAGES 1-14  DISPATCH 22 December 2000

PERGAMON International Journal of Heat and Mass Transfer 000 (2000) 000-000

www.elsevier.com/locate/ijhmt

Removing the marching breakdown of the boundary-layer
equations for mixed convection above a horizontal plate

Pierre-Yves Lagrée

Laboratoire de Modélisation en Mécanique, U.M.R. 7607, Université Paris VI, Boite 162, 4 place Jussieu, Paris 75005, France
Received 8 February 1999; received in revised form 4 February 2000

Abstract

The thermal mixed convection boundary-layer flow over a flat horizontal cooled plate is revisited. It is shown that
this flow is very similar to the one taking place in a free convection hypersonic boundary layer (with a shock in x*/4): the
observed singular solutions which branch out may then be reinterpreted in the framework of “triple deck’ theory. Two
salient structures emerge, one in double deck, if the buoyancy is very small, and the other one in single deck, if the
buoyancy is O(1). These two structures are a reinterpretation of Steinrtick’s [J. Fluid. Mech. 278 (1994) 251-265] results.
A numerical simulation of the unsteady boundary layer in the case of impulsively started and cooled plate is carried out.
It leads to the separation of the boundary layer as predicted by the triple deck theory. A region of reverse flow is

obtained which depends on the outflow boundary condition. © 2000 Elsevier Science Ltd. All rights reserved.

1. Introduction

Here we consider the mixed convection problem of an
incompressible buoyant (following the Boussinesq ap-
proximation) fluid flowing over a semi-infinite horizon-
tal flat plate at a constant temperature lower than the
incoming flow temperature (see Fig. 1 for a definition
sketch). Obviously, for a given x location, the fluid
temperature, by diffusion, increases from the wall value
towards that of the free stream. But for a fixed y loca-
tion, the convection induces a longitudinal decrease of
the temperature. The outcome is a buoyancy induced
streamwise adverse pressure gradient. This gradient
brakes the flow, and this creates an interaction between
the thermics and the dynamics. This mechanism of
mixed convection breakdown has been stated by
Schneider and Wasel [32] (other examples of re-com-
putation with different numerical methods are reviewed
by Steinriick [37]); they showed that this interaction
promotes a breakdown of the mixed boundary layer
equation: at a relatively small abscissa, the equations are
abruptly singular. Instead of a buoyant boundary layer,
a buoyant wall jet may be studied; the case of adiabatic
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wall was studied by Daniels [10] and Daniels and
Gargaro [11], and they arrived at the same conclusions.
The wall jet problem is solved numerically and asymp-
totically by Higuera [17] who notes that the equations
are not parabolic as he noted before in the case of the
hydraulic jump, which is very similar in its behaviour.
To a certain extent, this self-induced braking may be
explained through a retroactive process involving inte-
gral concepts as follows: as the variation of pressure is
more or less proportional to the variation of the
boundary layer thickness (because of buoyancy; J, de-
fined by Eq. (1), will be the parameter), then the increase
of boundary layer thickness promotes a rise in pressure,
which decreases the velocity, and the result is an increase
of the boundary layer thickness; the process is self-pro-
moting. The failure of the integral method is presented
in Schneider and Wasel’s work [32]. Similar phenomena
were observed in interacting boundary layer flows and
described in [22,41] with a self-induced mechanism in-
volving variations of boundary layer thickness and
pressure (the difference being that in supersonic flows,
the variations of the slope of the boundary layer give rise
to pressure changes). The key mechanism in supersonic
and hypersonic flows was introduced by Neiland [25]
and Stewartson and Williams [43]: it is the “triple deck™
theory which clarifies the scales and the equations in-
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Fig. 1. Sketch of the mixed convection boundary layer flow.
The temperature of the plate is different from the temperature
of the flow. If the plate is cooled, the buoyancy induces an
adverse pressure gradient.

volved in the interaction. Brown, Stewartson and Wil-
liams [7], and Brown and Stewartson [6] successfully
explained the branching solutions calculated in strong
hypersonic flows by Werle et al. [46] and the link with
Neiland [25] (this is a free convection hypersonic
boundary layer where the shock and the boundary layer
behave in x*/%). Since both the mechanism of “thermal
mixed convection with low wall temperature” and of the
“strongly interacting hypersonic boundary layer” seem
to follow qualitatively the same path, we propose to
revisit the mixed convection with the triple deck tool (see
[35] for other examples).

Thermal effects in boundary layer with triple deck
have been already studied in the case of stratification in
the upper deck by Sykes [44] and without buoyancy by
Mendez et al. [24] or on a vertical plate by El Hafi [12].
Some triple deck in mixed convection is in [19], and is
extended herein.

In this paper we see (Section 3.1) that the result of the
triple deck theory is that, in a mixed thermal linearized
boundary layer (cold wall with very small buoyancy J),
there exist eigen solutions where pressure is proportional
to the displacement of the streamlines; this is like the
birth of a hydraulic jump [3,13,16] or a hypersonic
boundary layer [7, 13]. In the case of a hot wall, pressure
is proportional to the negative of the displacement of the
streamlines in the main part of the boundary layer which
leads to no upstream influence but this approach cap-
tures the Tollmien Schlichting waves [34]. This triple
deck result of strong self-induced upstream influence will
be shown to be exactly the eigen function found by
Steinriick [37] but in the limit of small J. He showed that
small perturbations from the solution at a given location
(before the previously computed singularity) are ampli-
fied exponentially; so the position of the singularity de-
pends strongly on the amplification of the small
numerical errors. If, thanks to a very refined calculation,
the branching solutions are not selected, the buoyancy
becomes greater and greater. If it is of order O(1), a self-
induced interaction is again possible, but, as we will

show, at different scales (Section 3.2). In this case the
overall process takes place in the thin wall layer itself
and there is no retroaction from the main part of the
boundary layer (this is similar to what happens in pipe
flows: [29,33]). This structure is similar in a certain sense
to Daniels [10] and to what Steinriick [37] refers to as the
“other large eigenvalues”. We next examine the above
breakdown using integral methods (Section 4). A solu-
tion with a back flow valid after the singular point is
exhibited and discussed; links with triple deck analysis
are presented.

Finally (Section 5), we present a boundary layer cal-
culation with a simple finite difference method of the
complete problem. To avoid the preceding problems
unsteadiness is introduced: the plate is impulsively
heated and started. We will see that a good choice in
discretizing the longitudinal derivative in the equations
and a good choice of outflow conditions prevent the
spatial singularity: this allows the boundary layer to
separate with neither evidence of finite time breakdown
[45] nor instabilities. The skin friction will be shown to
be coherent with Steinrtick’s results [37], and each of his
branched solutions may be interpreted as a solution of a
domain of different length.

2. Governing equations of the mixed convection
2.1. Equations

We consider an incompressible two-dimensional flow
past a semi-infinite (heated or cooled) horizontal flat
plate (Fig. 1). The boundary layer equations are ob-
tained from the Navier—Stokes counter parts subject to
the Boussinesq approximation for a large Reynolds
number. A re-scaling of the dimensional quantities is
carried out with the dynamical boundary layer scales
(with 6 = Re™'/? with Re = p_ U, L/ p):

v = 0ULv,
T=T_+(T)—T.)0.

u" = Uyu, x"=Lx, y" =Ly,

P =P+ P ULD,

The result is the classical system (2)-(5) of thermal
mixed convection [32]; Prandtl number is assumed to be
of order unity and hence set (without to much loss of
generality) to one while the Eckert number is assumed
sufficiently small to obtain the energy equation as (5).
The remaining parameter is the Richardson number or
buoyancy parameter:

_og(Ty — Too)LRe™'/?

J 2

(1)

which depends on «, the thermal coefficient of expansion
of the density in the Boussinesq approximation. The
transverse pressure term (4) contains the gravity term, as
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Eq. (4) holds for terms greater than O(1/Re), we have
|| > Re™":

0 0
—u4—p= 2
axu—i-ayv 0, (2)
—u+ E — _g +gg (3)
Yo U@yui R dy éyu7
0= 0 +J0 (4)
=5 t70
0 0 00
Boundary conditions are:
ulx,y=0) =0, vlx,y=0)=0, (6)
0x,y=0)=80, with 0,=1, u(x,y— o0)=1,

0(x,y — 00) =0, p(x,y — 00) =0.
2.2. Marching breakdown

In this work the length scale L and the parameter J are
independent, in contrast to the situation in [32] or in
[11]. In the “‘real mixed convection problem with stable
stratification flow”, the “natural” longitudinal scale is
effectively built with Richardson number. It is the length
that gives unit Richardson number (Jog(7— Ty)
LrUZ(UsLpv )2 = 1), s0

L _Us U2 :
T —og(lhy—Tx))

Note that J?L; = L. Schneider and Wasel [32] (scaled
with L;) showed that this system leads to a singularity
when solved with a marching (in increasing x) resolu-
tion. They showed that the breakdown occurs for a
rather small abscissa. This is the reason why Steinriick
[37] (scaled with L7) has investigated how the system (2)—
(5) behaves when x tends to 0. In Fig. 2 are displayed,
with symbols, the reduced skin friction from previous
works compiled by Steinriick. The curves with numbers
show solution of the marching problem with slightly
perturbed initial conditions and come from his analysis
near x = 0. Asymptotic analysis suggests, however, that
it is better to consider an intermediate scale L (with
L < L) leading to Blasius boundary layer (with this
scale x tends to O is the nose effect) with a small thermal
perturbation gauged by |J| < 1, this means that the
Richardson number built with this abscissa is smaller
than one. So, we will introduce the triple deck analysis.

Fig. 2. The reduced skin friction compiled and computed by
Steinriick (JFM 94). The numbered curves show solution of the
marching problem with slightly perturbed initial conditions.

3. Asymptotic analysis: the triple deck tool
3.1. Small J, with displacement

3.1.1. Main deck

Here we look for eigen solutions in a boundary layer
slightly perturbed by the thermal effect in order to show
that system (2)—(5) is not parabolic in x when the plate is
cooled. We use the word “parabolic” for a system of
PDE in the sense of a system that can be integrated in
marching in x direction from upstream to downstream
(with no separation). The basic flow, driven by the free
stream uniform velocity, is a classical Blasius boundary
layer (thermal and dynamical effects are not coupled).
We study how a localized disturbance evolves at the
distance L downstream from the leading edge. At this
point, the boundary layer thickness is Re~'/2L. Pure
thermal convection is relevant as long as the transverse
gradient from (4) is small which implies 1 > |J|. So, in
this framework, the forced thermal boundary layer is of
the same thickness as the dynamic one, and the velocity
at station x = 1 is the basic Blasius velocity profile (say
Us(y), the transverse variable is then the same as the self-
similar one) and 0 is simply 0y(y) =1 — Uy(y). The
choice of L smaller than L suggests expanding in
powers of a small parameter ¢ linked to J.

Having defined the “basic state”, we follow the clas-
sical triple deck analysis [25,35,43], and more precisely
[20]: system (2)—(5) is re-investigated with a smaller
longitudinal scale, say x;L (with x; < 1 and x = 1 + x3%);
this scale is sufficiently small so that the preceding pro-
files may be considered as frozen. The reason for this
new scale is the fact that near the breakdown point the
gradient of the skin friction is infinite at scale 1, so we
hope to render it O(1) at this smaller scale. This layer
with height 0L and length x;L is in fact the “main deck”.
Next we suppose that the perturbation of longitudinal
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speed in the main deck is of the order of ¢ and the
pressure of the order of ¢, where ¢ is unknown (but
depends on d, J and x3), so we recover at these scales the
inviscid problem with no longitudinal pressure gradient.
The perturbations are then linked by an up to now un-
known displacement function of the boundary layer
called —A4(x) by Stewartson. In the main deck, the adi-
mensionalized velocities and temperature up to the order
of ¢ are:
_ A ®)Up(y)

u=Uh0) +sA@U0), v=—"

0 = 0o(y) + &4 (x)0y(»)- (7)

For the temperature, as for the speed, there is a
matching between the outer limit of the main deck and
the inner limit of the upper deck, and likewise for the
bottom of the main deck and the top of the lower deck
(those decks are defined later). We see that the temper-
ature behaves as the Stewartson S function (total enth-
alpy) in hypersonic flows ([6, 7, 26]). This perturbation
of temperature gives rise to a transverse change of
pressure through the main deck; we develop (4) in
powers of ¢ as follows:

%po + S%M + sza—ipz +0(&%)
=J(00(y) + £4(x)0o(y)) + O(&). ®)

At this stage, for |[J| < 1 by minor degeneration (i.e. to
retain the maximum of terms), we put J = &/, because J
is small with J being a reduced Richardson number of
the order of O(1). Looking at each power of ¢, we see
that the first term is zero (as we supposed in the Blasius
Boundary layer); the second one shows that there is a
pressure stratification coming from basic temperature
profile (f;~ 0o(y) dy), it does not depend on x at the short
scale x3, and it will appear that such a term can be ig-
nored in the following analysis; the third one integrates
(using 0p(c0) = 0; 0y(0) = 1 by definition) as

Pa(¥,y — 00) = pa(%,y = 0) = JA(%)(u(00) — 0s(0))
N _jA(X)a

where p,(X,y — oo) splices with upper deck and
p2(x,y — 0) with lower deck hitherto both being not
defined. The case J of the order of one will be discussed
later (Section 3.2), surprisingly, it implies again that p,
does not drive the flow in the main deck.

3.1.2. Lower deck

From solution (7), we see that the no-slip condition is
violated: u — U}(0)(y +&d), and 0 — 0,(0)(y + e4) as
y — 0. So we introduce a new layer of thickness ¢ (in
boundary layer scales), and scale y by ¢y, so the scale of
u is e¢u and, by least degeneracy of Eq. (2), we have
p=2¢p (which is consistent with the matching

£pa(x,y — 0) = &2p(xX,7 — 00)) and v is of the order of
¢/x3. The convective diffusive equilibrium gives the re-
lation between x; and &: x3 = &*. The problem of mixed

convection near the wall is then:

o_ 0 _

&u+gyv_07 (9)
0 0 d 0 0

U—U+0—U=——p+=—=—1 10

ua,quvayu d;’cera)?a)? s (10)
0 - 0- 0 0 -

i—0+70—0=—— 11

M@’ Jrva)7 5 ( )

Boundary conditions are no-slip at the wall
0(x,0) = 1, A(—oco) = 0, and for y — oo, the matchings:
u— Uj(0)(y+4), p— p(¥,y — 0) and 0—1-— U;(0)
(y+ A). This set of non-linear equations is relevant in
the “lower deck” of length x;L = &’L and of height &5L
placed at station 1; here, the thermal and the dynamical
problems are uncoupled. In this thin layer of small ex-
tent, the pressure coming from the main deck is the most
dangerous for the velocity and may lead to separation.

3.1.3. The upper deck

3.1.3.1. Possibility of retroaction with the external flow.
The perturbations of transverse velocity and pressure at
the edge of the main deck introduce a perturbation in
the inviscid flow: the upper deck is of size & in both
directions. This perturbation is solved by the standard
technique of linearized subsonic perfect fluid, this gives
the Hilbert integral (the new pressure displacement re-
lation)

!
e A U R
and the usual gauge [35]: e=06""Y" =Re'® (so
J=Re'%J) and this gives the lower limit for
x3 = Re™® in Section 3.1.2. The effect of the tempera-
ture is to add a new term proportional to the displace-
ment function A4, it may be interpreted as a hydrostatic
pressure variation.

3.1.3.2. Retroaction only in the boundary layer. Consid-
eration of (7) shows that another (but equivalent) choice
of & could have been made: ¢ = |J|. With this choice,
x3=\J \3, and the preceding relation reads:

lJ| *Re"1/2 /

!
e = iy = 0) = ~(UI/)AW).
This choice implies that we concentrate on thermal ef-
fects rather than on perfect fluid effects, if |J| ~ Re™!/®
(note that Re'/® > Re™!/?), the three terms are of the
same magnitude (as seen in the preceding paragraph).
Now, if |J| > Re™'/8 (or J bigger than one) there is no
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interaction of the boundary layer with the external
perfect fluid, the thermal effect is dominant and the
pressure displacement relation degenerates in the form

p(x,y — 0) = p(x) = —A(x) (12)
for a cold wall (J < 0), and in the form
p(xy — 0) = p(x) = A(x) (13)

for a hot one (J>0), where in both cases
Re™'/® < |J| < 1. This shows that the upper deck is not
necessary for the interaction to take place (as noted by
Bowles [2]), the same phenomenon exists in free con-
vection hypersonic flows [5, 7, 26] for cold wall.

3.1.4. The fundamental problem of mixed convection on
“double deck’ scales with displacement

Finally, the mechanism relevant for the problem of
infinitely small mixed convection is without external
perfect fluid retroaction, the whole process of interaction
takes place in the main deck. This is a double deck in-
teraction. We write here the final re-scaled problem (in
order to avoid U/[(0)). With scales

x=L+JP(L/U0)%, v
= |[J|((Us(0)) °L/Re')3,
= JI((U0) Ui, v
= ("' ((Us(0)) *UxRe™?))3, p
=S ((Uy(0))2pUL)p

(and Re'/® < |J| < 1), the final “canonical problem of
infinitely small mixed convection” is

t=JP(L/UL)L u

o_ 0.
9~+~Q”+*3”—_i~+6_2~ (15)
Gfu ua;cu va);u— dfcp @y~2u’

Boundary conditions are: no-slip at the wall (z=0=0
in 7=0), no displacement far upstream (4 =0 in
¥ — —o0), the matching j — co,ii — j+A4 and the
coupling relation (hot wall, sign(J) =1, cold wall
sign(J) = —1)

p = sign(J)4. (16)

The introduction of time changes only the lower deck by
the adjunction of the 0i/07 term [34]. Fig. 3 displays a
rough sketch of the double deck structure.

3.1.5. Resolution

3.1.5.1. The eigenvalue solution. System (14)—(16) admits
the Blasius solution # = y as the basic one. Invariance by
translation in space and time suggests linearized solu-
tions of the form:

¥

/
<

1r$ (NI

N

Fig. 3. The two final layers involved: the boundary layer itself
and a thin wall layer.

5= —ika ei(k)'c—wf)f()j)7

i = J7 4 aei (k}—mﬂ‘f/();)’
p=a

ei(k)?fwr_)

where a < 1. After substitution, f verifies an Airy dif-
ferential equation with the variable n = (ik)1/3)7, SO
classically we find:

(ik)1/3

oo :7/
S(ee) AT (=P 23 ) iBopen

Ai(0)dC. (17)

3.1.5.2. Cold wall, eigenvalue and comparison with
Steinriick. In the case of cold wall, the coupling (
p=—A) gives 1 = —f"(c0), and a stationary exponen-
tially growing solution may be obtained: o =0,
ik = A= (=341(0)) ~ 0.47. We recover the same be-
havior as in hypersonic flows [7, 13], in the birth of
hydraulic jumps [3] and in supersonic pipe flows [27]. 4
is called the Lighthill eigenvalue, it shows that there is
upstream influence, for example the preceding solution
is the linearization of what happens far upstream of the
separating point. The occurrence of eigen functions
states that system (2)—(5) is not parabolic.

We have proved that the perturbation grows like
exp|[(—34i'(0))’%]. It may be compared with Steinriick’s
result; he showed that the system (2)—(5) scaled longi-
tudinally by L; admits near the origin eigen function
growing like exp[(/]/&)¢E], where A = 2Uj(0)
(=341(0))*, ([37.formula 2.29] or [38,A.15], with Pr = 1,
U(0) = f7(0) = 0.33321 and [;" 4i({)d = 1/3) where
&= (x/LT)l/2 and where ¢, is the place where the flow is
perturbed. If we substitute ig , £ and & in the expo-
nential, bearing in mind L/L; = J?, and |J| < 1, and &,
is (L/Lr)'* (i.e. |J]), we rewrite it with our variables, and
develop with the first power of |J|:

2+
e/ = exp (%(1 + P /Ug(O))X)W)

~ exp (|ng + z;u/UO’(O))x/z).
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So, factorizing exp(|J/ |’3A'g ) and substituting the value of
/1; , we recover the exponential growth with x:

exp(—34i'(0))’x.

So the conclusion is that the triple deck theory (which is
a theory in the limit of small J at x = 1) is equivalent to
Steinriick’s result (with only a different choice of scales:
Ly instead of L so J = 1 and x is small).

3.1.5.3. Non-linear resolution of the fundamental problem.
The stationary and non-linear self-induced solution with
p = —A law is numerically computed and asymptotically
described in [13]. This solution is plotted in Fig. 4, we see
that the self-developing displacement —4 is superposed
on to the pressure; the skin friction becomes negative.
The upstream pressure is in e*4%1¥ while the downstream
is in 0.94796x°4% (this last behavior is noticeable very
far downstream, at least x > 10°; these results are taken
from [13]). To compute this, we use a standard Keller
Box (with flare approximation) scheme for the lower
deck (adapted for the triple deck from [4]). This is an
inverse method which allows to catch separation: —4 is
given and p is computed. A “verse method”, which is
iterative (details may be found in [22], and which has
been used in another hypersonic triple deck case by
Lagrée [18]) is used to couple the lower deck and the
pressure—deviation relation. It means that, given a dis-

placement —A" at iteration level n, the next —A" is
obtained as follows:
- - dpn dﬁn
—An+l:—An+/l _ + no__ ~n
o A u(p" =p'),
8 -IA
A —
L R——
6 - -
5 -
3 -
o
-30 -2'0 -1‘0 6 1‘0 ZLO 30

z

Fig. 4. Linearized eigen solution (“exp.” is exp(—341(0))’%),
and non-linear solution of the self induced (5 = —4) problem
solved with Keller Box and “semi-inverse” coupling: pressure
(p), displacement (—4) and skin friction (tau).

where p" is the lower deck Keller Box result associated
with —A4", p" is the pressure associated with the dis-
placement —A", (here simply: p" = —A4", (16), with . and
u being relaxation coefficients. These coefficients are
chosen in order to stabilize the iterations: the complex
gain modulus is imposed to be smaller than one for all
spatial frequencies smaller than ky.x = ©/Ax (Ax is the
longitudinal discretization step) and greater than ©t/L (L
is the size of the computational domain). This gain may
be written exactly in the vicinity of the null solution
(p = —4 = 0 is a solution), in this case Eq. (17) gives for
the Fourier transform (FT) of pressure and displace-

ment small perturbations:
e FT(=A)
FT(p") = (k'
)= K" g

while Eq. (16) gives FT(p") = FT(-4"), then with
G = FT(—A""")/FT(—A"), we have:

B . (ik'3)
G=1+ ()v1k+;4)<l - (M))

The choice of the coefficients 2 and p is such that, for
obvious reasons of stability, |G| < 1 for all the spatial
frequencies present (n/L < k < n/Ax). The non-linear
calculation is carried out with lower values for the said
coefficients. Here both ends are imposed: in x = —L/2
and in x = L/2, the perturbation of —4 is 0 at the first
step of the domain (—L/2), and is imposed —A4,, at the
output (L/2). L = 60 and —A4,, = 7 were largely sufficient
for our purpose. The Keller Box is a marching scheme:
dp’/dx is a backward derivative, the upstream influence
is recovered by the derivative of the pressure dp”/dx
which is a forward derivative.

3.1.5.4. Hot wall instability. The pressure displacement
relation 5= A4 does not permit upstream influence, so
the flow is now really parabolic but unstable: the dis-
persion equation

(ik)'"

IO R Ai(Q)d =1
Al (=P w/ies) //k e

gives w = 2.3 and k& = 1.0. The scaled values for a neu-
tral Tollmien—Schlichting wave are then w* = 2.3|J]
(Ug/L), and 2" = 18.9J|'L.

3.2. Bigger J with no displacement

3.2.1. New main deck

The preceding structure is characterized by the inter-
action between the lower deck and the main deck by a
pressure—displacement function: the pressure in the
lower deck produces a displacement which changes the
pressure again in the main deck, and so on. Here in
discussing relation (8), we confine the interaction in the
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lower deck itself, without retroaction in the main deck.
This idea is in fact deduced from Steinriick and from
Daniels [10]. The latter author has found the self-similar
solution U, py and 0, associated to a problem with a
superposition of a jet and a constant flow with an adi-
abatic wall. Numerical explosions with a marching
scheme were observed which lead him to investigate the
corresponding eigenvalue problem for the said flow.

Up to now, pressure was found to be of the order of
¢?, while perturbations of u velocity component and
displacement —4 in the main deck were found of order .
Similar interaction appears in pipe flows in the presence
of a bump, without thermal effect, (see [29,33]). The
bump gives rise to perturbation of pressure (of order &?)
with no displacement in the main deck (at order &):
—A4 = 0. This O(&?) pressure drives perturbations in the
main deck of O(&?) in velocity, and so a O(¢?) dis-
placement.

If now we introduce thermal effects and if J is small,
the conclusion is the same: —4 = 0 in the main deck at
order ¢. Now if J becomes of order unity (J = O(¢)),
relation (8) suggests that the perturbation of pressure is
of order ¢. But, because of the O(¢) matching of veloc-
ities between lower and main deck, the pressure in the
lower deck is always of order ¢>. Thus the matching of
pressure implies again that there is no ep; contribution:
there is again no displacement ¢4 at first order (it is the
same as in the “double deck” structure pointed out be-
fore). With no anticipation, we put here ¢* for the order
of the perturbations in this new deck, with a > 1 (the
complete analysis will show that the matching with the
lower deck will give surprisingly « = 3/2 and not 2 as in
pipe flows); here Uy, py and 6, denote the solution (as
computed by Daniels) with x scaled by Lr, and y by dLr
(boundary layer thickness in Ly scales, Re is computed
with L7) that is perturbed. As the scale is Ly, in this
section J stands for sign(J).

o

u= UO(y)+8“uacv U:x_vav p:p0+8apoc7
3

0=00+¢0, x=1+x% y=y.

As long as 1> ¢>> Re'/®, the main deck problem is
different because the longitudinal gradient of pressure is
still present:

0 0

_)zuac +6_yvoc:07 (18)
0 0
X X
2 (20)

= — A P 99(7
0 ayp +J

0
UOO’) _Agz + 1)19:}0’) = 07

k (21)

where Uy(y) solves the mixed convection problem. If we
define , the perturbation of the stream function, 6, is
straightforward: 0, =y, (%£,)0,(»)/Us(»). After elimi-
nation of the velocities and pressure, we have to solve a
modified Rayleigh equation:

@ (uw e, _
CEE (%m wa)““

This equation may be solved in y in assuming zero
perturbation at the outer edge (for sake of simplicity we
suppose that there is no upper deck of perturbed perfect
fluid involving the Hilbert integral) and the matching for
p, in y =0 is discussed later. The value of u,(%,0) will
not interfere with the lower deck.

If d¢?/x3 = ¢*/0, then the transverse velocity v, is
present too in the transverse pressure gradient equation
(20), so it is now

0 0
UO()/)&% = **ypa +J0,;

(22)

the equation for iy, may be then obtained. If this term is
in the equations, then we have x; = = Re™/? and
e = Re "% and the main deck has same scales in both
directions.

3.2.2. New lower deck: the fundamental problem of mixed
convection on ‘“‘single deck” scales with no displacement

For the sake of simplicity we put Uj(0) =1 and
|0,(0)| = 1. The lower deck problem is then changed by
the fact that the transverse pressure variation is within
the lower deck, (in Section 3.2.1, the transverse variation
of pressure took place in the main deck), it is a single
deck interaction:

u=ci, v=2¢&b, p=p.+Jeh+ep,

0=1+2¢0, x=1+% y=¢p

(because x; = &%),

0 0

—di+—0=0 (23)
ox )%

AE”_._AQ”f Eﬂ_i_a_z” (24)
oz va)}uf 2l 6)52u

0=~ 2,70, (25)
0 A 0. O .

~ Y ) — 2
0+ 0550 =350 (26)
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The matching is # — y and 60— —y, for y — oo, because
there is no displacement. At the wall, the boundary
conditions are obvious: @# =% =0=0. The pressure
matches at order ¢, that is the value of the lower deck
pressure for y — oo which makes the main deck develop,
and there is no retroaction from the main deck to the
lower one. All the problem lies in the lower deck: there is
no need for an external pressure change (because here
0p,/0y #0). This is true for any ¢ in the range
1> ¢e>Re /5.

3.2.3. Linearized resolution

Branching solutions are obtained from the linearized
system deduced from (23)-(26), where (u,v,p,,0) de-
notes perturbations from the basic state (3,0,0,0,0)
(here J is sign(J)):
0 0

—u+—v=0,

ox oy 27)

3
0——gypz+J(9),

0 o
p—0+0v=_—0.
YH TV TR
This suggests looking for solutions in the form:
u=e“P(y), v=-rke"P(),
0=eg(9),
with the pressure value given at the wall (as the system is
linear we simply write g(0) = 1). « is the eigenvalue that

we are looking for. We note that the system may be
written as:

- Kﬁ) ¢ ) = k().

KX

P =J(g())e™,

o8
op 07

(555 9)90) =x ). a1
If we write # = x'/?p, so that x disappears from the
problem, any x is convenient. The problem is solved
numerically for J = —1 by a finite difference method
with time reintroduced to provide for a relaxation mean
of the numerical scheme. In Fig. 5, the computed ve-
locity profile ¢ () is compared with the corresponding
asymptotic solution while temperature results, g’'(#), are
shown in Fig. 6, (no solution was found with this
method for J =1). The profiles of velocity and tem-
perature slowly decrease in oscillating to 0 as # — oo.
This is coherent with the leading term of ¢ which is in ",

0.8

L L . "
0 50 100 150 200 250

Fig. 5. Comparison of the computed value of ¢'(i7) and as-
ymptotic value

o) = _(\/gcos(ﬁlgg(n)) - sin(\/ilgg(w))
a 20 20

0.1

01}

-0.2

-0.3

-0.5

.06 L 1 L s
[ 50 100 150 200 250

Fig. 6. Comparison of the computed value of 6(n) and as-
ymptotic value

S

3 —(sin( 31;)1;(*1))

where 1 solves n”2 — n + 1 = 0. Hence ¢ involves 5(1£v3)/2

as 7 — oo, thereby implying that v is proportional to
Vi sin(v/3 log(n)/2), and by consequence u becomes
proportional to —(d/dn)(,/7 sin(v/3 log(y)/2)) and 6 to
(=1//n) sin(v/3 log(n)/2) (the exact coefficient of pro-
portionality has not been determined).

Let us return now to the matching of the two layers in
order to obtain a. In the lower deck the pressure is O(&?),
and behaves for large y like /9, so, written in outer
variables the pressure becomes &/ ~ ¢*/2,/p. In the
vicinity of y = 0, (22) behaves as
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o’ 1

32 v, +J 7 ¥, =0.

If J=-1, ¢, involves the same powers of y as n:
, and hence 0, is proportional to combinations
of y-1#1¥3/2 and the pressure (of order &) contains the
square root of y. Matching of the pressure between the
two decks leads to o = 3/2. With perturbation of order
¢/? the other matchings are straightforward. We con-
clude that any value of «x is acceptable and creates a self-
induced solution in the lower deck with no first-order
displacement: the dominant variations of velocities and
pressure are confined in the lower deck, the main deck is
passive.

3.2.4. Comparison with Daniels and Steinriick results

Daniels solves a set of equations closely related to the
preceding one, and without reference to triple deck. The
main difference is that he chooses non-linear profiles:
Up(y) ~ " and 0y(y) =~ 0,(0) + 3¢, near y = 0. This
may be interpreted as a thicker lower deck (the matching
is not in the linear region but somewhere higher). So the
longitudinal scale is now x; = ¢**!. The adiabaticity
gives in his study (—(0/0y)p, = 0). He finds which exact
power b of y is coherent for the lack of what we would
call the displacement function and that he calls “an or-
igin shift” in the transversal variable and noted as &3 (b).
Thus he shows that k;(b) =0 is necessary for the
matching of the two layers. As a result, near the singu-
larity, in x < 0, the eigen function of the pressure is
found to be ~ (—£)**” and there is a free interaction
with decreasing pressure.

Nevertheless, here we deal with b = 1; instead of 0.305
we find 1/3. We note that if 5 = 1 in Daniels’s results,
there is no perturbation at all (see Fig. 4 in [10,p. 431],
where, when the pressure noted as g equals zero, the
displacement, noted as k;(b), equals zero as well); this is
the same here, if there is no transverse variation of
pressure, there is no possible linearized solution in the
lower deck with —4 = 0 except the null solution.

This solution is in fact what Steinriick calls the other
large eigenvalues, the oscillating behavior [37, Eq. (3.12)]
involves 1/2+1i,/3/4 (it is the same because we took
10,(0)|/U;(0)* = 1). So, the two sets of eigenvalues are
explained by a triple deck analysis.

4. Integral methods and branching solutions
4.1. Singularity

The preceding results for small J suggest that there is
no singularity in the equations, but because of non-pa-
rabolicity, a dependence with downstream conditions.
The flow may generate a self-induced interaction which
may lead to separation (at least in the 5 = —A case). So,

we may revisit the over-simplification of the problem
with integral methods as already mentioned by Schne-
ider and Wasel [32], to see whether we may go after the
singularity even in this very simple description. They
integrate over the whole boundary layer the system (2)—
(5) as follows:

%/Om [ua —u)+J/yw HdY}dy: (gi)yo‘

This balance may be rewritten with the help of the dis-

placement function J; (which is more physical in our
opinion):

d[d 2| _SH

Rl e R | — /== 2

where H and f; are standard notations [30]; H = 6,/9; is
by definition the shape factor, and f; is defined from the
skin friction as f; = 9,(0u/ 6y)y:0. Now the problem
must be solved with assumptions on the profile shape.
Classically f; is a function of H and H is the function of
the pressure gradient and ;. Like Schneider and Wasel,
we choose a simple sinusoidal profile with constant pa-
rameters (H = Hy, 4 = A4y and f> = f). The profile
u =sin(n(y/d)) permits to evaluate Hy=2(2-—mn)/
(n—4) and fy=1-—mn/4, the value of 4, is
(=8 + 1) /(2(=2 +n)?).
Then the integral equation (32) integrates in:

(3065 =3+ (5 )Ha(d} = 0% ) = finto )

At the leading edge xo = 0 and J,p = 0, so we may ob-
tain an explicit J; as a function x. It is much more simple
to plot (x(d;), d1) in a parametric mode. The case J = 0
reduces of course to the approximation of the Blasius
solution:

Sip = \/2f>Hx'? = 1.742x'/2

and for a non-zero negative J we find, with Schneider
and Wasel, that there is a singularity in the slope
(ddy/dx) = 0o in x, = (2442H{ f»J%)"", where & =
—1/(240 HyJ) = 9, say, which is finite).

4.2. Non-singular solution

Schneider and Wasel stopped with x,, but we may
construct the sequel of the solution after x, if we note
that for x > x, the solution may be integrated if f/, < 0
(say f> = fa,). For the sake of oversimplification, we
only change the value of f; in (32), the solution reads:

(300704 (3 )mants] - 80 ) = futtits —x..
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This expression is singular in x; and valid for x > x,. In
Fig. 7, we plot the two expressions of J; (upstream and
downstream of x,) and d,3 on the same graph.

Thus we have a continuously varying o¢; valid
throughout except in x,. The displacement shows a
gradual increase as long as the thermal effect is small,
then it thickens in the vicinity of the separation, and
finally it slowly increases. We note that it looks like a
“jump” in the displacement thickness.

4.3. Branching solutions

Of course, a better description should involve a con-
tinuously varying A and f; (this will enable to cross x;).
As a first step in this direction, we present an oversim-
plified argument — we may develop the shape factor
(only in the right-hand side, in the left-hand side it has
no real influence) near the Blasius value as follows:
H = Hy — Jh(do,/dx). We may justify this postulate in
noticing that for a small adverse pressure gradient a
small growth of H is promoted (this is true in a classical
boundary layer such as the Falkner Skan’s one where
Hy~2.59 and h ~2.88...), but here the variation of
pressure through the boundary layer is more or less
proportional to Jd;; this introduces a parameter i > 0.
With these crude assumptions and at first order in J, a
new term appears, proportional to the second derivative
of the displacement:

d [, S 1d% dfa]
a{ﬁ]*”’[ﬂ—g}ww[ﬁo}

so (32) is now

8, 1 d%*, 1 d Jf2Ho
Jh[]ﬁ]@ﬁ- ]‘70+ — 0 X ——.

QJAél] o 5

20

15

10

0 10 20 30 40 50 60 70

Fig. 7. The upper curve is the plot of ¢, function of x as pre-
dicted by the very simple model, the lower one is the Blasius
solution.

With this ad hoc term in the equation, first, the singu-
larity will be smoothed (for example, we may construct
an asymptotic description of the equation in introducing
a region in x, where (d*3, /dx?) is not negligible . . .), and
second, closely linked eigen function may be exhibited if
we write d; = d19(1 — aek¥), where y is the Blasius so-
lution frozen (K must be big) and K solves
d10 SHy

1
—|K*+K[ = 45 ~ 0.
M{Hé} * <H0+2J “’)* 5

The roots, for small J are at first order —(f2HZ) /810 and
(=)' (Ho/hd10). If J is positive, they are negative, so
any perturbation is damped, and the parabolic nature of
the flow is recovered. If J is negative, the first one re-
mains negative, but the other is positive and big leading
to a growing exponential on a short scale. This solution
destroys the parabolicity of the flow, and is clearly a
consequence of the 4 term. This behavior, qualitatively
similar to the complete resolution (as we will see in the
next paragraph) and with the occurrence of branching
exponential solutions (as in triple deck), shows again
how powerful the integral methods are [22] if the vari-
ation of H with the pressure gradient is not omitted. In
the next section, we look at how the previous results may
be observed on a complete numerical simulation of the
equations, and whether it is possible to obtain a sepa-
rated flow.

5. Numerical computations
5.1. The problem

As shown in the previous paragraph with different
scales and methods, solving the equations with a
marching scheme in x (stationary in ¢) leads to the se-
lection of the eigenvalues and to a self-induced interac-
tion. In supersonic flows, the way to prevent this fact is
to construct an iterative coupled method as already
mentioned. It permits to impose boundary conditions at
both ends of the domain. Here the problem is that the
pressure changes across the boundary layer, so these
powerful methods are not applicable. We propose to
change the problem and to make it unsteady.

We have to solve (2)—(5) with the 0, term and new

boundary conditions at ¢ = 0 and at x — oo:

0 0

0 0 0 0 00

— — —U = ——p+—— 34
TRt R T TR Ty (34)
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0
0=—<p4Jo, (35) 6. Results
dy
6.1. Test cases
0 0 0 0 0 . . o
~O0+u—0+v—0=—_—0, (36) As a test case of our numerical discretization (for the

ot Ox oy dy Oy
with, at time ¢t = 0:

u(x,y >0, =0) =1,
v(x,y=0,6=0) =0,
plx,y =0,t=0)=0,

u(x,y=0,t=0) =0,
O(x,y >0,t=0) =0,

and after, for ¢ > 0:
u(x,y=0,620)=0 ov(x,y=0,1>0)=0,

u(x,y —00,020)=1, 0x,y=0,20)=1,
O(x,y — 00,6 20) =0, p(x,y— 00,t=0)=0,
d o 2

Vy, forx > t,x - 00 : —u =0,
Ox

0
a—x0—0.

If, at a given x, we wait for a long time, and with a
big enough domain, we expect to find a steady solution
which solves (2)—(5) too after a transient spreading.

5.2. Numerical discretization

The set of (33)—(36) is discretized in finite differences
in the most simple way, second order in space x, y and
in time 7. It is implicit in y and explicit in x. We introduce
an internal loop to improve the description of the non-
linear terms put as explicit source terms.

The first difficulty is now at the entry: we cannot begin
the calculation in x = 0 because the equations are sin-
gular at the origin, so we impose the Blasius boundary
layer profile at any time ¢ > 0, in x = x;;, > 0. This cre-
ates a small non-dangerous perturbation.

The second one is at the exit, where x = x,,. The
annulation of longitudinal derivatives (0/0x = 0) at the
outlet is a coherent boundary condition as long as no
information has propagated (at velocity 1) from the
nose. If 1 > x,y, it is not true anymore.

The third difficulty is the numerical discretization in x.
If we put a centered derivative ((f}},; —/}",;)/2Ax) we
observe oscillations; by inspection, if we choose a
downstream derivative ((3f) —4f",, + f);)/2Ax) in
the transport equations but we center vfj’.“ =
—((W3; — wi5))/2Ax) in the incompressibility, no os-
cillations are observed and the back flow region is
computed.

unsteady part as well for the non-linear part), we have
recomputed the classical problem of the starting flat
plate (solved analytically by Stewartson [39,42] and
numerically by Hall [15]).

For the sake of validation of boundary layer separa-
tion phenomena, we have computed the starting flow
around a cylinder. We recover the Van Dommeln and
Shen [45] result of finite time singularity. For this severe
test, the three different discretizations in x were tested.
We conclude that the effect of the choice of the longi-
tudinal derivative (centered or not) on the position of
the separating point is very small: a difference of 0.3%.
In [21] we discuss more precisely those examples. Of
course, this finite difference scheme in Eulerian descrip-
tion does not go near the singularity as Cassel et al. [8]
do with boundary layer equations written in Lagrangian
description. Nevertheless, it predicts the singularity, so
this is an element of validation of the back flow calcu-
lation.

Next, we introduce the transverse buoyancy, but we
impose the temperature to be x~'/? rather than 1. For
example if J = —0.025 we obtain &, ~ 1.9x'/2 and
du/0y(x,0) ~ 0.29x7/2; the value 0u/dy(x,0)\/x as a
function of |J]y/x for different time steps is plotted in
Fig. 8 (the choice of abscissa ¢ = |[J|y/x and ordinate

f"(&,0) = 0u/0dy(x,0)y/x comes from Steinriick’s work

based on self-similar variables).

Fig. 8. Numerical computation of the reduced skin friction
function as a function of the reduced longitudinal variable at
different times (from ¢ = 15 to 3000) and in the case of wall
temperature T, (x) = 1/,/x. The reduced Rayleigh skin friction
is plotted as well (lines at time 7 = 15,30, 60, 125,250, 500 and
1000. The final value is the self-similar one: 0.29).

792

793

794
795
796
797
798
799
800
801
802
803
804
805
806
807
808
809
810
811
812
813
814
815
816
817
818
819
820
821



822
823
824
825
826
827
828
829
830
831
832
833
834
835
836
837
838
839
840
841
842

843

844
845
846
847
848
849
850
851
852
853
854

HMT 2983

12 P.-Y. Lagrée | International Journal of Heat and Mass Transfer 00 (2000) 000-000

The lines correspond to the Rayleigh solution of the
problem: an infinite flat plate impulsively moved and
heated. In this case (v/x(0u/dy)(x,y =0) = —1y/nx/t,
which is linear in |J/|/x and whose slope decreases with
time ¢), they are plotted for comparison (so we see the
propagation of the influence of the nose). We note that it
takes a long time to obtain the stationary (here self-
similar) solution computed by Schneider [31] and Afzal
and Hussain [1], this flow is a particular case of the
generalized Falkner Skan mixed convection as pointed
out by Ridha [28]. The last points present a small dis-
crepancy because of the output effect: the upstream in-
fluence of (0/0x)p = 0.

This is an element for the validation of the thermal
coupling part of our dicretization. Note, that for
—0.8 ~< J < 0 there are two self-similar solutions, one
with a positive skin friction and an other with a negative
skin friction [28, 38]. Steinriick [38] showed that it is
possible, near the critical value, to branch from the self-
similar flow (for x — 0) with positive skin friction to the
other, with negative skin friction (at large x).

6.2. Starting flow, buoyant, non-self-similar results

In the sequel, we fix J = —0.025. The temperature of
the wall is equal to 1. This value of J is a compromise
between two effects: first, if J is too large, the interaction
takes place near the nose where the gradients are big, Ax
must be not too small and x;, must also be not too small;
second, if J is too small, the Blasius part is well solved,
but the size of the computational domain is now too big.
J = —0.025 seems to be good enough to prevent those
two drawbacks.

In Fig. 9, we display the converged reduced skin
friction at the wall as function of the size of the domain

0.35

marching ———

Fig. 9. The reduced skin friction function of the domain size.
Results are compared with the calculation of Wickern (1991)
(compiled by Steinriick) and referred as marching. The size of
the domain is x,, = 5 10, 20, 50, 100 and 125.

(i.e. the value of x,,). We note that, depending on this
size, we obtain different solutions. The first points pre-
sent an error coming from the discretization at the input,
they are not far from f}, ;. (0) = 0.33. Reducing the step
size decreases this error (the error is amplified on the
graph because of the /x term coming from & = |J|\/x).
The quantity f”(&,0) = (0u/dy)(x,0)/x decreases to a
minimum and increases greatly after and reaches a
maximum at the end of the computational zone. This
minimum decreases as the size of the domain increases
and ultimately this leads to separation. Finally, we may
compare favorably results from Fig. 9 and Steinriick’s
results [37,p. 261, Fig. 1] reproduced in Fig. 2: most of
the curves have common parts with Wickern results
compiled by Steinriick. But here the originality of our
work is that we catch the back flow, so our curves do not
stop at separation.

In Fig. 10, we plot the displacement thickness as a
function of x (final state) for the different domain sizes
compared with Blasius solution. Fig. 11 is a zoom of the
same figure showing the sudden increase of displacement
thickness associated to the boundary layer separation.

We do not observe any singularity at a finite time as
observed in all the boundary layer calculation for im-
pulsive flow [45]. In investigating smaller grid effects, we
do not observe oscillations as predicted by Cowley et al.
[9] or Smith and Elliot [36].

7. Conclusion

This problem is very interesting because it summarizes
all the difficulties of boundary layer flows: the existence
of eigen function destroying the parabolicity, boundary
conditions difficult to settle, occurrence of a back flow,
and numerical and physical instabilities.

o

) 20 a0 60 80 100 120 140
T

Fig. 10. The displacement thickness J;(x) for several domain
sizes (xou = 5 10, 20, 50, 100 and 125).
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Fig. 11. The displacement thickness d,(x) for several domain
size, from the nose to x = 15.

Numerical calculations with marching techniques
have clearly shown [37] that there is a singularity in the
self-interaction of the boundary layer for J = O(1). This
singularity is similar to the ‘“branching solutions” ob-
tained in supersonic inviscid—viscous interacting flows
(and presented by Werle et al. [46]). These interacting
boundary layer flows were often solved with integral
methods, and we have presented here such a simplified
resolution too. The divergence of the numerical solution
was observed, and often explained with those integral
methods [22]. As we have exactly the same behavior as
clearly stated by Steinriick who compares a lot of nu-
merical results, we have presented here the same argu-
ments: we have showed that integral methods may be
extended to remove the singularity (as in aerodynamics),
we have showed that this behavior is natural from the
triple deck theory (in aerodynamics, the supersonic and
hypersonic boundary layer flows were the problems
which have led Neiland and Stewartson to introduce the
triple deck analysis).

Two different asymptotic structures were presented,
the first with small J predicts that there is no singularity
but amplification of any perturbation; the second at J of
the order of one predicts a self-similar singularity at any
location. These two structures were shown to be those
found by Steinriick but with a different approach.
Moreover, we have presented a numerical computation
showing that the self-induced singularity may be re-
moved if downstream conditions are supplied (coherent
with the first mechanism: amplification of any pertur-
bation at small J). No general physical boundary con-
ditions were imposed, nevertheless with a zero gradient
output condition, we showed that depending upon the
size of the domain a different branching solution may be
selected. The boundary layer may then separate and
present a region of back flow (even after step size re-
duction, no oscillations were observed). This is a gen-
eralization of Steinriick results.

Some questions may arise, first of physical interpre-
tation: does this upstream influence describe the phe-
nomenon of “blocking” which is observed in stratified
flows? Is it the result of the existence of a kind of hy-
draulic internal jump? This is possible because the hy-
draulic jump equation solved by Higuera [16] is nearly
the same as it involves a change of pressure associated
with the change of the thickness of the film (analogous
to d1), the inverse of the Froude number being the an-
alog of the buoyancy parameter; furthermore, Higuera
[17] solves the problem of a buoyant wall jet over a finite
plate with a singularity imposed at the end. His work
enters in greater details (influence of adiabatic wall and
of Pr number); there is a separation and a back flow as
well. The case of cold jet on adiabatic plate leads to
separation too; he compares qualitatively this result with
what happens in cavity-driven flow where a sort of
“hydraulic jump” is observed. Is it nearly impossible to
reach the location where J ~ —1 (incidentally, linear
stability of the J ~ 1 should be investigated) because
branching solutions have appeared far upstream of this
point where J < 1? What are the real downstream
boundary conditions? Is it possible to find a set of those
boundary conditions which leads to a solution with a
region of back flow developing continuously down-
stream (as proposed by Steinriick in self-similar flows)?
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