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Abstract

Axisymmetric turbulence is a two-dimensional three-component flow. The investiga-
tion of this type of turbulence is motivated by the fact that it represents an asymptotic
limit of anisotropic flows and that it has been the subject of theoretical investigations in
the past. In the present manuscript, such a flow is investigated in wall-bounded cylindrical
geometry using spectral and pseudo-spectral numerical simulations.

Previous results on the generation of coherent structures, obtained for freely decaying
flows, are here assessed in the context of statistically steady flows, where the energy is
supplied by either a spectrally localized forcing, or by moving top and bottom plates of
the cylinder. The mean flow displays coherent structures whose properties are compatible
with theoretical predictions.

When an anisotropic forcing protocol is used, a bifurcation is observed from a
non-swirling (two-dimensional two-component, 2D2C) to a swirling (two-dimensional
three-component 2D3C) turbulent flow. This transition is modelled by a system of two
ordinary differential equations (ODE). It is shown that this model is able to reproduce
the essential physics of the transition.

The transition of the axisymmetric (2D3C) to three-dimensional (3D3C) flow is then
investigated using a non-integer dimension, by smoothly introducing azimuthal variations
into the system. It is shown that the 2D2C limit is singular and that small azimuthal
variations allow a redistribution of energy over the different energy components. The
ODE model is adapted for this system by modelling the pressure-strain correlation. It
is shown how the swirl level depends on the non-integer dimension. Large-Eddy Simu-
lations are carried out to assess the robustness of these results at higher Reynolds number.

Key words :
turbulence, coherent structures, turbulence modelling, transition, numerical simula-
tion.

Résumé

La turbulence axisymétrique est un écoulement bidimensionnel trois-composantes.
L’étude de ce type de turbulence est motivée par le fait que celle-ci représente la limite
asymptotique des écoulements anisotropes, et qu’elle a été le sujet des investigations
théoriques dans le passé. Dans ce manuscrit, la turbulence axisymétrique a étudié en
géométrie fermée en utilisant des simulations numériques spectrales et pseudo-spectrales.

Les études antérieures concernant la génération des structures cohérentes, obtenues
dans les écoulements en déclin libre, sont considérées ici dans le contexte des écoulements
statistiquement stationnaires, ot I’énergie est injectée soit par un forgage spectralement
localisé ou par une rotation des disques en haut et en bas du cylindre. On montre que les
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structures observées sont conformes aux prédictions théoriques.

Lorsqu’'un protocole de forgage anisotrope est utilisé, une bifurcation est observée entre
un état non-tourbillonnant (bidimensionnel deux-composantes, 2D2C) et un écoulement
tourbillonnant turbulent (bidimensionnel trois-composante, 2D3C). Cette transition est
modélisée a travers un systéme de deux équations différentielles ordinaires (ODE), et on
montre que ce modéle retient la physique essentielle de cette transition.

La transition de ’écoulement axisymétrique & un écoulement tridimensionnel (3D3C)
est ensuite étudiée a I’aide d’une dimension non-entiére, en introduisant de fagon continue
la variation azimutale dans le systéme. On montre que la limite 2D2C est singuliére et
qu’une petite variation azimutale permet une redistribution d’énergie sur les différentes
composantes énergétiques. Le modéle ODE est adapté pour ce systéme et on montre
que pour ’écoulement considéré la corrélation pression-déformation est responsable d’un
niveau approximativement proportionnel & la dimension non-entiére. Des Simulations
des Grandes Echelles sont réalisées pour évaluer la robustesse des observations a grands
nombres de Reynolds.

Mots-clé :
turbulence, structures cohérentes, modélisation de turbulence, transition, simulation
numérique.
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CHAPITRE 1
Introduction & Outline

Turbulence is related to human lives in many aspects, since it appears widely in
domains ranging from natural science to industrial engineering. It is also one of the
most difficult problems in fluid mechanics due to its chaotic nature. It is difficult to
fully describe turbulent flows even as “simple” as smoke going out of a chimney. But the
attempts to improve our understanding of the phenomenon have never stopped. During
the 20th century, efforts have been made by physicists and engineers multiplying the
angles of attack to understand and model turbulence. By using different hypotheses, from
the simplest to more and more complicated, many theories as well as modelling methods
have been put forward to explain and predict some general phenomena and macroscopic
properties. Simultaneously, experiments and numerical approaches are designed to validate
results obtained from theories and models. There are famous and classic subjects such
as the Kolmogorov 1941 theory for homogeneous isotropic turbulence, the eddy viscosity
models as well as Reynolds stress models for Reynolds-averaged Navier-Stokes simula-
tions, the eddy-damping quasi-normal Markovian theory for spectral equation closure, etc.

In this thesis, we discuss statistical mechanics methods for Euler flows ; we investigate
turbulence behavior under dimensionality transition, and model the observations. These
features will be briefly presented in the following sections of this chapter.

1.1 Statistical mechanics applied to turbulence (Chapters 2
& 4)

During the last decades, the statistical physics of out-of-equilibrium systems has
become a particularly active field of research and has seen the blooming of various the-
oretical results that are often difficult to be experimentally tested. However, turbulence
offers an appropriate investigation framework for such theories due to the large number
of degrees of freedom that it develops over a wide range of spatio-temporal scales, and
indeed, an approach attempting to better understand turbulence has been established on
the basis of statistical mechanics. Historically, this approach started with the conjecture
of Onsager 1] who came up with the idea to describe the clustering of like-sign point-wise
(thus discrete field) vortices as a result of entropy increase in the context of inviscid
two-dimensional turbulence. This work explains somehow the emergence of long lasting
large-scale structures in turbulence that can be regarded as two-dimensional, and ushers
people to treat two-dimensional turbulence in the way of statistical physics. Tools were
then borrowed from statistical mechanics to try to investigate the continuum inviscid
two-dimensional case, and independently in the early 90s, Miller [2] and Robert and
Sommeria [3] use the Boltzmann entropy S, which is one of the fundamental concepts
in statistical physics, and they succeed in applying the statistical mechanics method to
the Euler equations. This tool is later extended to study more concrete cases, such as
the spontaneous geostrophic ocean jets/rings (the Kuroshio and the Gulf-Stream for
example) [4], and the persisting banded structures and the Great Red Spot on Jupiter
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[5], etc. Because these flows all have two dimensions which are much bigger than the
third one, they are regarded in the context of two-dimensionality and can be explained
as a consequence of statistical equilibria.

The extension of this tool towards three-dimensionality was initiated by Leprovost
et al. [6] by considering the case of the axisymmetric Euler equations. An axisymmetric
system is a system such that, when its evolution equation is written in cylindrical
coordinates (7,0, z), all azimuthal derivatives are set to zero : 99X = 0, meaning that the
system can have motions in all three dimensions but depends only on the two coordinates
r and z. Thus, an axisymmetric case is termed as “2-dimensional 3-component” (denoted
as 2D3C henceforth) or sometimes “2.5-dimensional” : an intermediate situation between
two-dimensionality and three-dimensionality. Such ideal flows do not exist in practice
but are worth investigating from an academic point of view. Furthermore, tokamaks i.e.
fusion plasmas confined by a strong toroidal magnetic field, display close to axisymmetric
behavior. In the absence of forcing and viscous dissipation, an infinite number of
quantities (such as kinetic energy and helicity) are conserved. Similarly as in the 2D
case, a Boltzmann entropy S can be defined, and maximization problems of S (as well as
their equivalent variants) under different selected conservation constraints can be written.
Again, without solving the Navier-Stokes equations, the solutions of such optimization
problems predict the existence of long-lasting and large-scale poloidal structures. Qu et
al. 7, 8, 9] were the first to carry out numerical simulations of axisymmetric flows, with
periodic axial boundary condition. By using a fully spectral method, both large-scale
structures and relevant functional relationships were observed.

In this thesis, we build upon the investigation by Qu et al. |7, 8, 9]. Sections 2.1.1
and 2.1.2 are reserved for a more detailed presentation of statistical mechanics applied
to turbulent flows, and in Chapter 4 these theoretical considerations are assessed using
numerical simulations.

1.2 Numerical methods (Chapter 3)

In the current thesis, two different existing codes are adapted for our purposes. Both
codes are written in Fortran programming language.

Our first code is transformed from the fully spectral method adapted by Qu [8] in
order to simulate axisymmetric turbulence. The code was initially designed by Chen et
al. [10] for numerical studies in magnetohydrodynamics within a cylindrical computation
domain. The method in [10] consists in applying the Chandrasekhar-Kendall (denoted
as “CK” for short in the sequel) basis which is complete and orthonormal to decompose
the velocity field, mainly featured by the utilization of Bessel functions of the first kind
for radial (r direction) decomposition and Fourier series for both azimuthal (6 direction)
and axial (z direction) decompositions. However, the application of Fourier series in the
axial direction imposes periodic boundary conditions to the two ends of z coordinates,
leading to a geometry of an axially periodic cylinder. In our case, adaptation of the
CK basis is carried out : the discretization in the 6 direction is suppressed as is done
in [8] since the flows are ideally axisymmetric, and the discretization in the z direction
is performed by sine and cosine functions, in order to confine the cylinder in the axial
direction. Section 3.1 is reserved for a full description of this fully spectral method. The
code is restructured, converted to modern Fortran language and parallelized via the
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OpenMP toolkit. Section 4.1 gives the validation of our first code by comparing our
numerical results with theoretical predictions from the statistical mechanics method and
with numerical findings in [8].

Our second code is based on the pseudo-spectral method designed by Serre and
collaborators [11] aiming at simulating three-dimensional turbulent flows in a cylindrical
cavity. Similarly, Fourier series are used to decompose the velocity field in the azimuthal
direction. But at difference with the fully spectral method, Chebyshev polynomials
of the first kind are applied to discretize the radial and axial directions, avoiding a
singularity point at » = 0. Derivatives are accurately calculated in spectral space while
multiplications are conducted in physical space. In our case, a control parameter of the
axisymmetry level « is inserted into the codes to allow for a dimensionality between
axisymmetric and general three-dimensional spaces. A restructuring and a parallelization
via OpenMP are done. Moreover, the code is also adapted into a strictly axisymmetric
version. Section 3.2 is devoted to the description of this method, and Section 4.2 offers
the validation of the axisymmetric version as a complementary confirmation of theoretical
and numerical results known in axisymmetric turbulence by the statistical mechanics
method.

1.3 Dimensionality transitions (Chapters 5 & 6)

The behavior of turbulent flows depends on the configuration of the system, and can
greatly deviate from ones to others. The dimensionality (two- or three-dimensional) is
clearly a crucial control parameter. For example, by changing the aspect ratio of a flow,
its behavior can be drastically modified. Both forward and inverse, and even split energy
cascades can be observed (meaning that energy is transferred simultaneously to large and
small scales).

One should remark that strictly speaking, the space dimension d should be integer of
either 1 or 2 or 3. In theoretical research, however, it is not a rare procedure to extent
results from integer space dimensions to non-integer space dimensions or even to d > 3.

In this thesis, we will numerically study the dimensionality transition from different
points of view without explicitly engaging the dimension d. Two kinds of transitions will
be focused on :

— the transition from non-swirling (two-dimensional two-component, denoted as

“2D2C” henceforth) to swirling flow (2D3C or 2.5-dimensional as explained in Section
1.1). Chapter 5 is reserved for the presentation of this aspect ;

— the transition from axisymmetric flows (2.5-dimensional) to general cylindrical three-
dimensional flows. Results obtained with the second code (equipped with the axisym-
metry controlling parameter «) are presented in Chapter 6.

Analyses of these two kinds of transition behavior will be carried out in these two
chapters, by proposing corresponding models that describe the system dynamics.

To the best of our knowledge, these are the first models concerning dimensional
transitions of cylindrical flows. As a starting point, we propose the simplest models,
considering global, volume averaged quantities, using techniques reminiscent of early
modelling efforts. Thus a brief introduction on models solving Reynolds-averaged
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Navier-Stokes (called “RANS” hereafter) equations for the mean velocity field is given in
Chapter 2, based on the presentation done by Pope in [12]|. In particular, we focus on
turbulent-viscosity models.

1.4 Main contributions and results in this thesis

— Chapters 3 & 4.
A fully spectral code of axisymmetric turbulence is adapted with confinement of
the numerical domain. Theoretical predictions of statistical mechanics methods
concerning axisymmetric turbulence are validated at higher Reynolds numbers than
in the previous investigations |7, 9]. A pseudo-spectral code in cylindrical geometry
is adapted for axisymmetric turbulence with more realistic boundary conditions
and the allowance of higher Reynolds numbers than the spectral code. Theoretical
results (cascade direction, functional relationships) of statistical mechanics methods
are reconsidered.

— Chapter 5.
Investigation of the transition phenomena of axisymmetric turbulence from non-
swirling to swirling regimes through simulations. A model based on large-scale
motions is established to reproduce the transition.

— Chapter 6.
The pseudo-spectral code is further developed to allow the study of flow transitions
from the axisymmetric to the general three-dimensional regime. The nature of the
transition observed in simulations is discussed. The extension of the model derived
in Chapter 5 to match this second kind of dimensionality transition is attempted.

The main text is concluded by a chapter including the conclusions and perspectives, and
some mathematical and technical details are given in the appendices.



CHAPITRE 2

Theoretical Details

Axisymmetric turbulence is invariant with respect to the azimuthal direction in
cylindrical coordinates, and is thus a sort of 2D3C turbulence. Indeed, it shares many
similarities with two-dimensional turbulence, and the statistical mechanics method for
axisymmetric turbulence can therefore be transposed from that for two-dimensional
turbulence by analogy. Also the transitions that we will study in this thesis have been
explored for the case of 2D turbulence. In this chapter, for pedagogical reasons we start
therefore by discussing 2D turbulence in order to better present axisymmetric turbulence
thereafter and to illustrate the relationship between the two. The statistical mechanics
used to predict stationary states of both 2D and axisymmetric turbulence will be first
detailed (Section 2.1). Then the state of the art concerning the dimensionality transition
in hydrodynamics will be presented in Section 2.2. A brief discussion of RANS models
will be appended to the end of this chapter (Section 2.3).

2.1 Statistical mechanics

2.1.1 Two-dimensional flows

Navier-Stokes equations in two dimensions
The dynamics of unforced incompressible flows is characterized by the Navier-Stokes
equations

V-u=0, (2.1)
8—u—|—( V)u= —lv +vA (2.2)
g T Vju= p p+ vAu, :

where u is the velocity field, p the density, p the pressure and v the kinematic viscosity.
Though movements evolve in only two dimensions, the velocity can still be written in a
three-dimensional form as u = (u,v,0) with v and v functions of x and y (if we take
Cartesian coordinates system for example). One can then find, by taking the curl of u,
that the vorticity w occupies only the z dimension and is always perpendicular to the

velocity :

w=(Vxu),. (2.3)
Thus, by taking the curl of Eq.(2.2), one obtains a “new” equation in terms of w,

0

8—? + (u- Viw =rAuw, (2.4)

which describes the same as Eq.(2.2). Through the incompressibility condition (2.1) and
the Cauchy-Riemann theorem, the velocity u, as well as the (scalar) vorticity w, can be
expressed by using a stream function ¢ as

_ <3¢ oy

ayrax)a W=V xu-e, = A, (25)
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This offers the possibility to combine the incompressibility condition and the dynamical
equation by substituting u = (9y9, —0,%) in Eq.(2.4), giving

Oow N (Ow oY Ow 07,!1) — Aw.

ot \9xdy 9y ox

We introduce here the definition of Poisson brackets {a, b} = 0,a0,b — 0yad,b, via which
(2.6) turns into a simpler form

(2.6)

0
. =

In Eq.(2.7), {w,®} is the non-linear term. In particular, when a is a function of b, i.e.,
a = f(b), it can be easily proved that {a,b} = 0. Therefore, some peculiarities can be
expected in a state where w = f(1). Under such circumstances, the non-linear effects
are absent and the dynamics are affected by viscous dissipation only. In addition to
the functional relationship w = f(v), if viscosity is ruled out i.e. v = 0, or balanced
by forcing, the dynamics of the two-dimensional system turns into a stationary form
Ow = 0, which is extremely simple but interesting. A vorticity field that does not
evolve with time is dubbed as “coherent”. We thus call, in practice, the notable and
long-lasting structures “coherent structures”. As we will see, coherent structures coupled
with w = f(¢) relationships are observed in several types of flows.

Quantities conserved in two dimensions
In the inviscid limit, the first conserved quantity we consider is the kinetic energy.
Its conservation can be easily proved, for example, under Cartesian coordinates using

the spatial homogeneity hypothesis. In fact, defined as E = / u?(r)/2dr, the evolution

D
equation of F over a spatial statistically homogeneous or periodic domain D in either two
or three dimensions writes

dFE
— =—vZ 2.8
i (2.8)
with Z = / w?(r)dr the enstrophy. Then in the absence of viscosity, one gets simply
D
0E = 0, showing the conservation of the kinetic energy in 2D and 3D !.
Apart from F, the statistical moments of w of any integer order n are also invariants

in 2D. Actually, if we remove the right hand side of Eq.(2.4), the two-dimensional Euler
momentum equation can be obtained

%: + (u-V)w=0. (2.9)
Then the following equation can be derived :

d 0

— [ W"(r)dr = / nw" (r) w(r) +u-Vw(r) | dr =0, (2.10)

dt Jp D ot

recalling that the case of n = 2 corresponds to the conservation of the 2D enstrophy. The
justification Eq.(2.10) is equivalent to say that integrals of any smooth function C(w) over
the domain D are conserved

glt/DC(w(r))dr =0. (2.11)

1. Note that this considers v = 0. The limit ¥ — 0 is non-trivial and only in 2D it can be shown that
energy is conserved in this limit.
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They form a category of invariants called Casimirs of the system [13].

Particularly, the enstrophy Z is a conserved quantity and is positive definite. Its con-
servation blocks the energy to cascade in a forward direction, and inversely forces the
energy to cascade from smaller to larger scales, which leads to the emergence of energetic
large scales. It is observed that in many cases these energetic scales are associated with
well defined coherent structures. A schematic energy spectrum of 2D turbulence can be
seen in Fig.2.1. However, the appearance of such large-scale long-lasting structures can
also be theoretically explained from another angle, namely through statistical mechanics
theories that will be introduced thereafter.

ke ki kg
FIGURE 2.1: Picture cited from [14]. Energy spectrum of a 2D forced turbulent flow. The
forcing takes place at medium scales ki, and energy is largely transferred to larger scales
characterized by kg, yielding an inverse energy cascade. Scaling slopes can be obtained
via dimensional analysis and are numerically as well as experimentally shown to be —5/3
and —3 for respectively the inverse energy cascade and the direct enstrophy (denoted as
Q in this picture) cascade. ¢ and nq are corresponding energy and enstrophy flux rates.

Statistical mechanics for 2D turbulence

For long, turbulent flows have been decomposed into a mean flow and the fluctuations
around them. This allows the mean flow and the fluctuation to be approximated by
turbulence models. An effective modelling theory should then be able to provide infor-
mation on both the mean flow and the fluctuations considering only a moderate number
of degrees of freedom but without discarding too much of the physics. Then a tempting
idea is to treat turbulent systems by approaches borrowed from statistical mechanics.
The following paragraphs review the development of such approaches.

In the late years of the 19th century, Kirchoff [15] first noticed that in the case of two-
dimensional incompressible inviscid fluids modelled with point-wise vortices (also called
“vortex gas”), the equations of motion can be considered as a result derived from a quantity

H= —Zfimj In|r; — ry (2.12)
i#]
where k; is the circulation of the i-th point-wise vortex and r; = (x;,y;) designates the
corresponding position vector. Then the dynamics of the system is characterized by

dI‘i
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The dynamical equation (2.13) is written in a Hamiltonian form. Indeed, if the variables
(z4,v;) are considered conjugate coordinates (and they actually can be), the point-wise
vortex system is a Hamiltonian system. Studies were then undertaken to try to explain
Euler dynamics through this Hamiltonian system. In particular, with a Hamiltonian at
hand, it is normal to look into the equilibrium properties of the system via methods of
statistical mechanics.

Generic attempts date back to the late 1940s initiated by the conjecture of Onsager
[1]. Indeed, 2D turbulence has been observed to be self-organizing into large-scale coherent
structures in nature (like jets, ocean rings, cyclones, etc.), in laboratory experiments and in
numerical simulations. Onsager put forward a theory describing the formation of coherent
structures in 2D systems as a result of equilibrium statistical mechanics. He pointed out
that within a bounded region and at high energies, the system with a large but finite
number of point-wise vortices of which the dynamics are described by the Hamiltonian
(2.12) would evolve to form large structures through the coalescence of like-sign vortices. In
fact, provided a confinement of vortex positions in the physical space and the assumption
of ergodicity, the volume occupied by possible states of the system in the phase space is
finite. This leads to an important result argued by Onsager : beyond a certain threshold of
energy, the entropy should decrease somehow when energy is still fed into the system. He
gave a simpler example of only two point-wise vortices of the same sign, pointing out that
the total kinetic energy becomes higher as the two vortices get closer. Then he presented
his conjecture that the only possible means for the vortex gas system to contain more
energy is to draw like-sign vortices closer, i.e., to give rise to like-sign vortex clusters. A
consequence is that when like-sign vortices are approached to each other, their positions
are “better” arranged compared to the initially chaotic configuration, and the entropy is
bound to decrease. In fact, when the energy of the system has already past a threshold,
fewer possible states can be reached if more energy is injected in, leading to a decrease of
the entropy. In particular, the temperature in traditional statistical mechanics is defined

as
L_95 (2.14)

T OF

where S designates the entropy that characterizes the number of possible states under
the constraint of a fixed energy level E. Then noticeably, the above point-wise vortex sys-
tem has a negative temperature since the entropy diminishes when kinetic energy increases.

Based on this discontinuous point-vortex model, Onsager then suggested a probabilis-
tic treatment, assuming that the generation of the large-scale two-dimensional vortices
could also be regarded as a result that stems from a Hamiltonian system conserving the
kinetic energy and the enstrophy (in the absence of viscosity). This conjecture, based on
Onsager’s sharp insights and intuitions, was not proved nor developed until the work by
Joyce and Montgomery almost three decades later.

In 1973, Joyce and Montgomery [16] adapted the idea of Onsager for their own system
of charged rods placed in a plasma and aligned with a uniform magnetic field. In this
study of two-dimensional electrostatic guiding center plasma, charged rods are analogous
to point-wise vortices in Onsager’s case since they force, through the combined effect
of the magnetic field, the movement of plasma around them. Then the driven plasma
movement is considered equivalent to the velocity field induced by parallel point-wise
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vortices, and the following results can be used as support for Onsager’s conjecture.

In Joyce and Montgomery’s study, 2N electric rods are taken into account. Half of
them are charged with 1/N while the other half with —1/N, and the system present
an overall electric neutrality. Then equivalently, this represents a point-wise vortex
field whose global circulation is zero, and of which the vorticity of each vortex is equal
to 1/N or —1/N. Hence if one defines w; = 1/N or —1/N, the Hamilton equations
(2.13) can be involved to describe the dynamics. It is interesting that the quantity H
in Eq.(2.13) is reminiscent of the stream function ¢ (recall that in practical 2D fluid
systems, u, = 0y1), uy = —0,1), except that 1) characterizes a continuous fluid field while
‘H here characterizes a discrete field. For convenience, the subsequent details are carried
out on the basis of the equivalent point-wise vortices model.

In fact, the discrete vorticity field can be expressed as a function of the spatial posi-

tion r. To obtain this expression, the vortex density distribution function should be first
defined :

1 N
psl) = 36— ),
=1

+ 1 if]f':rfE
(S(I‘—I'Z-): +
0 ifr#r;

(2.15)

where + labels vortices with positive and negative vorticity respectively. Then the distri-
bution of the discrete vorticity field can be established through the density distribution :

w(r) = p4(r) — p-(r). (2.16)

Eq.(2.16) means that the normal value of w is 1/N, —1/N or 0. After some calculation,
it can be found w = —A?, which means that the Hamiltonian quantity H can really
be regarded as the discrete stream function 1. Then similarly, the kinetic energy of the
system is calculated as

E= /prdr. (2.17)

The generalized Boltzmann entropy of a system is defined from the distribution density
function f(o,x) of the system as S = — [ flog fdodx. In Joyce and Montgomery’s case,

this entropy writes

S = —/p+(r) logp+(r)dr—/p_(r) log p~ (r)dr. (2.18)

As the vortex number and intensity are defined and by default cannot be changed, the
global vorticity, known as the overall circulation I', is a conserved quantity :

I'= /w(r)dr = /(p+(r) — p~(r))dr. (2.19)

In order for the system to be isolated from the “environment”, an additional conservation
constraint with respect to the kinetic energy F is imposed, i.e., neither forcing nor dissipa-
tion is included. This is indeed the case according to Onsager’s analysis. Then to derive the
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final equilibrium state of the system, Joyce and Montgomery consider the maximization
of the entropy with E and I fixed :

max {S(p)|E,T'}. (2.20)
p
The desired equilibrium states are the solutions of the variational equation
0S — BOE — adl' = 0, (2.21)

where S and « are Lagrangian multipliers. A first remark is that 8 is associated with
the “temperature” in Onsager’s conjecture. In fact, 8 is the inverse of the thermodynamic
temperature in such kind of studies. By substituting the expressions of S, E and I'; the
variational equation becomes

5/ [—pTlogp™ —plogp™ = BY(p™ —p7) —a(p™ —p7)]dr=0. (2.22)
As 5/F(p) =0 yields F'(p) = 0, it can be deduced from Eq.(2.22)

1+logp™ + By +a =0,

B (2.23)
1+logp™ + By +a=0.
One then obtains
T =exp(—(1+ By + @),
p" =exp(—(1+ B¢ +a)) (2.24)

p~ =exp(—(1 - ByY — a)),

which are in forms of Boltzmann distributions. Recalling that w = p™ — p~, the final
expression of the vorticity field reads

= w = exp(—1) (exp(—(BY + a)) — exp(BY + a))
~ sinh(— (8¢ + a)).

Thus, the vorticity of the point-wise vortices system is a functional of the stream function,
which implies {w, %} = 0. This means that the current result is a stationary solution of
a 2D Euler system. Although the obtained dynamics (2.25) is far from being turbulent,
subsequent simulations of freely decaying two dimensional turbulence within doubly

(2.25)

periodic domains roughly evolve towards systems where the functional relation (2.25) is
well verified [17].

The work of Joyce and Montgomery was a more rigorous support for the conjecture
of Onsager. However, there are some scants of the current model. In fact, the point-wise
vortex model makes sense only when the dilute (low density) limit is satisfied. When the
system presents a higher and higher density of point-wise vortices, the dynamics tends to
depart from what a continuous system should be. Even Onsager himself was uncertain
how the statistics of discrete point-wise vortices could be adapted for situations where the
vorticity field should be continuous. Besides, Onsager underlined that on the basis of the
dilute vortex gas model, a continuous velocity field could be approximated by a certain
number of different ways which led to a variety of equilibrium states. All these difficulties
call the advent of a more proper theory for applying statistical mechanics approaches on
continuous two-dimensional turbulence systems.
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Separately but almost simultaneously, a theory suitable for continuous vorticity
fields has been proposed by Miller [2|] and Robert and Sommeria [3] in the early
1990s. In their work, they consider a bounded domain with bounded vorticity mag-
nitude (by some |w|max). One crucial advance is the introduction of a probability
distribution of local vorticity level p(o,r,t). The presence of this distribution function is
the response to the difficulty of describing the micro-structure of the local vorticity w(r,t).

In a two-dimensional Euler system, if damping and forcing effects are both ruled out,
the vorticity transport equation is characterized by pure advection mixing. This results in
finer and finer structures without limit 4.e. infinitely thin filaments. When sufficiently long
time is elapsed, such fine structures are no longer within the observable scope and become
difficult to describe. As statistical mechanics has always a preference for macroscopic in-
formation, these extremely thin filaments are, in this sense, undesirable and should be
modelled by some means that allow to predict them in a macroscopic way. The afore-
mentioned vorticity level distribution function p(o,r,t) allows in a statistical manner to
measure the probability of the vorticity w in vicinity of r to be evaluated between o and
0 +do at moment t. A first property of p is the normalization over all possible value levels
of w:

/p(a)da =1 (2.26)
Indeed, this allows also the definition of the average and the fluctuation :

axnt):(/}xaﬂywada

W(r,t) = w(r,t) —w(r,t).

(2.27)

The averaged vorticity is the average within the local lattice of area [, and [ can be
understood as the smallest observable/concerned scale in statistical mechanics for Euler
turbulence. According to this statement, w(r,¢) forms a local macroscopic vorticity field.
Quantities based on @ are called “coarse-grained” (also termed as “macroscopic”) quantities,
since non-negligible fluctuation information is excluded in generic relations of w™ for n >
1 d.e. @™ # w". The authors consider the “fine-grained” (also termed as “microscopic”)
statistical quantities :

2
T, = /pa”dadr = /w"dr. (2.29)

E= 1/pawdadr = ;/wwdr, (2.28)

The authors point out that under an imposed scale [, E and T',, approximate the invariants
within accuracies eg and €,. Thus, accuracies get better along with [ getting smaller. At a
sufficiently small [, although local small-scale oscillations are erased, the E and T',, approx-
imate rather well £ and IT',, and should be invariant in Euler conditions. But situations
are different for coarse-grained quantities since (henceforth c.g. stands for “coarse-grained”
and f.g. for “fine-grained”)

1
ES9 = BI9 = 5 / widr,

ey =rl9 = / wdr, (2.30)

res — /w2dr7ér§-9- = /w?dr: /der+/w2drv
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where wy = w? — @2 is called the local centered variance of the vorticity.

Similar to the work of Joyce and Montgomery, a generalized Boltzmann entropy of the
continuous system is defined using the distribution function p :

S(p) = —/plogpdadr. (2.31)

In fact, this entropy is proved equivalent to the logarithm of the system’s disorder which
represents the number of available microstates corresponding to the macrostate p(o,r)
calculated by combinatorial analyses [18]. The authors succeed in vindicating that the
statistical equilibrium state of the system verifies the maximization of S under the con-
straints of conserved E7-9- and I‘fl'g e

max {S(p) \Efo- rgg-} . (2.32)
p
Precise mathematical justifications are presented in [3]. It is then reasonable to determine
the critical points of the system by solving the variational problem

08 — BOET9 =Y " andTf9 =0,

p (2.33)
= / (5(/) log p) = 50(poyp) — Zané(pan)> dodr =0,

where 5 and «,, are Lagrangian multipliers to relevant constraints. By taking the derivation
with respect to p, one finds

p= %exp(—(l - 201/1 - Z ano™)) (2.34)

with Z a normalizing factor. This is a first result of the Miller-Robert-Sommeria theory
that engages all the fine-grained conserved quantities. The w—1 functional relationship can
take diverse forms corresponding to different initial conditions. For more details, Robert
and Sommeria [3] point out that the case of Joyce and Montgomery is a low density limit
of the current theory. In [2| and [19], it is shown that in the strong mixing or low energy
limit characterized by foi¢ < 1, the maximization problem (2.32) is equivalent to the
minimization of coarse-grained enstrophy under the constraints of conserved fine-grained
energy and fine-grained circulation

w

1
min {2r;~9~|Ef 9. 1/ -9-} : (2.35)

They note that to the lowest order of the expansion of o < 1, only the circulation and
the fine-grained enstrophy are relevant among the moments of averaged vorticity. Then for
some specific initial conditions resulting in a Gaussian vorticity distribution at equilibrium
state, a linear w — v functional relationship can be deduced. In fact, to obtain the critical
points of minimization problem (2.35), one should solve the variational problem

1
O(T5%) — BEET9 — 19 = 0,

(2.36)
= / (Wow — pdw — adw)dr = 0,
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which yields @ = ¥ + a. Due to the equivalence of the minimization problem (2.35) to
the maximization problem

max {S(p)|Ef~9-,rf~g-,r§'9'} : (2.37)
p

a Gaussian distribution, also called the Gibbs state, can be obtained :

exp(—= (0 + B + a)?) (2.38)

plo,r) = 9

1
Z(r)
with Z(r) ensuring the normalization of the integral of p against 0. When the inequality
of Boiy < 1 no longer holds, higher moments Ff;g " get involved, and the w — ¢ relationship
becomes non-linear and recovers the sinh functional when all constraints of I‘ﬁ'g' are
taken into account. However, except the cases where extreme values of vorticity show up,
a good approximation can be expected when only the conservation of the first invariants
is retained.

2.1.2 Axisymmetric flows

General invariants in a three-dimensional Euler flow consist of the kinetic energy and
the helicity only. The difference with respect to 2D is the presence of the vortex stretching
term in the vorticity equation which leads to an increase of enstrophy. Furthermore, there
is a crucial difference between two-dimensional and three-dimensional turbulence : in two
dimensions, a system can be characterized by scalar fields like ¥ and w, which are key
variables in the statistical mechanics approach; due to the complexity, however, such a
characterization manner cannot be easily fitted into a case of general three-dimensional
turbulence unless additional symmetry is present in the system. Axisymmetric turbulence
is such a 3D system with additional symmetry. As will be introduced in the sequel, the
axisymmetric Euler equations are susceptible to be represented by scalar fields, and have
an infinite number of conserved quantities in the inviscid case, which possibly allows the
application of the Miller-Robert-Sommeria theory.

An axisymmetric turbulence is characterized by the condition 0y = 0, signifying az-
imuthal invariance with respect to a fixed axis. Therefore, it is considered as intermediary
between 2D and 3D, and sometimes termed as “2.5-dimensional”. Such kind of systems
are generally described under cylindrical coordinates, and one adopts usually a cylindrical
geometry in both experiments and numerical simulations. On the experimental side, a von
Karman flow being axisymmetric in the average sense 20|, Monchaux et al. [21] shows
the presence of coherent structures within the poloidal plane of the cylindrical device, and
functional relationships between scalars that will be presented in the following subsections
are measured in the averaged flow. On the numerical simulation side, Qu et al. [8, 7, 9]
consider a cylinder with a solid lateral wall but periodic top and bottom boundaries. Un-
der this configuration, functional relationships are also observed in simulations of freely
decaying flows. The cascades of energy, helicity, circulation, and angular momentum are
also studied in stationary out-of-equilibrium cases where forcing and dissipation balance
each other. To date, the theoretical predictions are in satisfactory qualitative agreement
with experimental and numerical results. This motivates further researches on this 2.5-
dimensional regime. Theoretical details, experimental observations and numerical results
will be discussed in this subsection.



14 Chapitre 2. Theoretical Details

Axisymmetric 3D Euler equations
To apply statistical mechanics to an axisymmetric system, we begin with the incom-
pressible axisymmetric Euler equations written in cylindrical coordinates :

ou, ur Ouy

or +7+ 0z =0,

ou, ou, ou, ug 10p

o T Yo T T o (239
Oug Ouyg Oug  uguy '
ot T T T =0

ou, ou, ou, 190p

a "“or T T pox

Uy, Ug, U, are the three components of the velocity field, p is the static pressure, and p is
the fluid density. A first remark is that all derivative terms with respect to the toroidal
coordinate 6 disappear due to the axisymmetry, and that the velocity and pressure fields
therefore depend only on poloidal coordinates r and z. As a result, the system can be
studied on one poloidal plane, which offers some convenience when extending the statistical
method (as well as when post-processing data). Furthermore, the incompressible equation
relates u, and u,, and is independent from ug. This equation can be rewritten as

10(ru,) = Ou,
1 —o. 9.4
r Or * 0z 0 (2:40)

Then like in the two-dimensional situation, there exists a scalar function 1 (r, z) such that

10
eyl
15 (2.41)
U= =7 or’

which is the stream function characterizing the poloidal movements. It then becomes
obvious that the dynamics of an axisymmetric system can be characterized by the couple of
scalar fields (¢, up). Further, Leprovost [6] points out that the radial and axial components
in Eqs.(2.39) can be combined by considering the equation for a new variable £, the alleged
“potential vorticity” or “pseudo-vorticity”, which is defined as

Cwp 1 8ur_8uz
f—r—r(az 8r>’ (2.42)

where wy is the azimuthal component of the vorticity field w = V x u. This combines the
two equations into
0§ | £0Y 10¢0¢ 10y ¢ lﬁug_

S Yy ZXZPEsS XV EsS 2770 . 2.4
8t+r282 r828r+r87“8z r2 0z 0 (2.43)

1 can also be fitted into the azimuthal equation by introducing the angular momentum
o = rug, leading to
do 10Y 0o 10y do

o rosor Troras =" (2:44)

To simplify the expressions, one defines a new variable y = r2/2 and a generalized
Laplacian operator, denoted as A, giving first a simple expression of Eq.(2.42) :

1 0% 0% _
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Meanwhile, a Poisson brackets that corresponds to the new coordinates (y, z) can also be
defined as

Oa 0b  Oa Ob
py = 220 gab 2.4
{a,b} Oyodz 020y (2.46)

Then after some algebraic manipulations, Eqs.(2.39) are finally reduced into
do
R e 0
5 Tk =0,

o0& 0 o2
a‘*'{i/%f}—& <4y2>

(2.47)

It can be recognized from Eqgs.(2.47) that o presents a pure mixing dynamics, reminiscent
of the vorticity in two-dimensional Euler systems. After some algebra using the Poisson
brackets (2.46), the equations of axisymmetric steady states write

{1/}7 U} =0,

{w£}+§%¢&:o, (2.48)

which then reveals that when steady states are attained, o, £ and v satisfy the following
functional relationships :

o= F)
4
e="pw) o), 24

In Egs.(2.49), F and G are arbitrary functions and depend on detailed information of the
steady state. They are determined by initial and boundary conditions which lead to the
current steady state.

Statistical mechanics of axisymmetric turbulence

To apply statistical mechanics, one should start by finding out all the conserved quan-
tities. The first conserved quantity in an inviscid flow is the kinetic energy, which can be
written as

1 1
E:2/(uf+u2)dr+2/ugdr

1 1 [ o2
_2/£wh+2/ﬁﬂn

Otherwise, it is proved in [6] that in an axisymmetric Euler system, the only remaining

(2.50)

conserved quantities are the Casimirs

If:/f(a)dr and Hg:/gg(a)dr, (2.51)

where f and g are arbitrary functions. This is equivalent to the conservation of any mo-
ments of the angular momentum and the generalized helicities

In—/a”dr and Hm—/gamdr. (2.52)

One can remark that the dynamics of angular momentum ¢ is described by a pure
advection mixing equation. For a similar reason as that for the vorticity filamentation in
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2D, o structures of smaller and smaller scales are developed along with the evolution of the
flow due to the pure mixing process. This means that a similar coarse-graining procedure
is needed to define a resolvable scale limit below which the information is less interesting.
Therefore, it is convenient to have again at our disposal the concept of local probability
density function p(r,n) which shows the probability of the value of ¢ at position r to be
between the levels n and n + dn. The coarse-grained angular momentum is thus defined
as

o(r,t) = / p(r,n, t)ndn. (2.53)

Like in two dimensions, the theory consists in finding solutions of the maximization
problem of a mixing entropy under some conservation constraints. In the current case, the
mixing entropy is defined as

S=- /plog pdndr, (2.54)

while the conversed quantities are naturally the coarse-grained energy, angular momentum
moments, generalized helicities and the integral of p (normalization principle of probability
density functions) with & = & hypothesis :

_ 1 [_ 1 [ 52
E_Q/gwdr+2/r2dr,

I, = /6”dr,
(2.55)

As a result, the maximization problem writes
max {S]E, I..H,, | pdn= 1} . (2.56)

A similar problem arises : an infinity of invariants come into play, which makes solutions
not analytically solvable. This problem can be solved analytically if only a few constraints
are accounted for. For instance, if I; and H; are considered exclusively, the maximization
problem turns into

max{S]E,Il,Hl,/pdn: 1}, (2.57)

giving rise to the variational equation

Bo (-, 1\ -
/5 (—plogp - 7[) § + % — pépn —apn —((r)(p—1) ) dndr =0 (2.58)
with 8, pu, o and ¢ Lagrangian multipliers. Taking the variation of Eq.(2.58) against p
yields

2

ﬁ _
—1—logp—§%—u§n—an—g“:0. (2.59)
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This leads then to the Gibbs state in axisymmetric turbulence :

2
p(n,r) = er) exp (—522 — (€ + a)n) , (2.60)

where Z(r) ensures the normalization of the integral of p against 1. Equations connecting
&, 9 and @ can also be obtained : taking the variation of Eq.(2.58) against & yields

B

7 =0 = F(Y) =~ ¢ (2.61)
since Eq.(2.60) corresponds to a Gaussian distribution of o, one can derive the expression
of 7 :

_ 2 Q

Uz—g(/@%—a) — G) = o (2.62)

Eq.(2.62) is considered, up to a Lagrangian multiplier o, as a Beltramized solution of the
system meaning that there is an alignment between the velocity u and the vorticity w.

However, it is theoretically proved in [22] that the critical solutions (2.61) and (2.62)
are essentially saddle points of the system, and are linearly unstable facing some “optimal”
perturbations consisting of special spectral modes. In practical scenarii, such perturba-
tions can probably occur due to forcing or dissipation effects. Thus the stationary states
predicted by Eqs.(2.61) and (2.62) might not survive after a sufficiently long period. But
in reverse, these stationary states can be expected to exist during a certain length of time
[22]. This expectation can be proved valid by the presence of big structures and the under-
lying functional relationships in numerical and experimental results discussed in the sequel.

Experimental and numerical results

In experiments of “axisymmetric” turbulence, the most important device is the “French
washing machine” generating a von Karman flow. Equipped with two counter-rotating
impellers on top and bottom of the vessel, the device is essentially a cylindrical vessel
with radius and a tunable height (distance between the impellers) to modify the aspect
ratio. Each impeller is composed of a disc containing highly curved blades. Readers are
suggested to refer to [20] for complementary details about the experimental setup. Under
different rotation frequencies of the impellers, various flow regimes, with axisymmetric
mean flows, are established with a Reynolds number varying from 10% to 3 x 10°. Such a
turbulent flow is only statistically axisymmetric.

Herbert et al. [23] carried out such experiments to clarify the energy cascade direction
in axisymmetric flows. They find the scaling laws of the energy spectra were compatible
with the fact that kinetic energy is mainly transferred to and concentrated in large scales of
the order of the cylinder radius, revealing the existence of coherent structures. Monchaux et
al. |21] performed von Karmén experiments with the purpose of seeing whether stationary
out-of-equilibrium systems share any resemblance with classical equilibrium systems. In a
test case at Re = 2.5 x 10°, big circulating structures are observed in the poloidal plane,
represented by either the time averaged velocity field or the most probable velocity field,
showing that a stationary state is attained during the selected period. In their sequential
experiments, the authors exclude 50% of the flow volume in the vicinity to the impellers
and the lateral wall, and show that functional relashions similar to Eq.(2.49) are satisfied.
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Surprisingly, the mean flow is therefore a solution of the (inviscid and unforced) Euler
equations. They obtained cubic forms of the F' function

F(¥) = p1¢ + psyp® (2.63)

for both mean and most probable fields, where p; and p3 are prefixes depending on the
Reynolds number. In each case, the corresponding F' expression is used to deduce the G
function which is then shown to be linear and around zero.

Direct numerical simulations of strictly axisymmetric turbulence are performed
by Qu et al. [8, 7, 9]. By developing a fully spectral numerical method initially designed
by Li et al. [24] for magnetohydrodynamics, the authors study both freely decaying and
spectrally forced flows. One striking fact is that energy condensation and functional
relationships are observed in decaying cases. In forced flows, a dual cascade where energy
goes inversely to small wave-numbers and helicity goes forward to large wave-numbers is
observed. However, the flows turn out to be less coherent in the presence of energy in-
jection, probably due to the optimal perturbations induced by the applied spectral forcing.

Theoretical results of statistical mechanics of the Euler equations being verified by
experiments of statistically axisymmetric turbulence, one of the goals of the current
thesis is to try to reproduce the predictions of direct numerical simulations of strictly
axisymmetric turbulence with higher Reynolds number. Two different numerical methods
with confined boundaries will be used (see Chapter 3). Moreover, as stated in the
beginning of this section, axisymmetric turbulence is a rich subject that is worth deeply
looking into. Since it is an intermediate situation between two- and three-dimensional
regimes, transition behaviors crossing from two-dimensionality to three-dimensionality,
where the axisymmetric regime plays the role of a bridge, are of interest and deserve
investigations. Concerning the dimensionality transition in hydrodynamics, theoretical
results are summarized in the next section.

2.2 Transition behavior

Most phenomena in nature are three-dimensional. But sometimes when one dimension
is contracted and becomes much less prominent than the other two, the geometry can
be considered as two-dimensional, whereas some typical three-dimensional features may
still survive at the same time. Atmospheric flows such as cyclones and ocean currents
are good examples where two-dimensional properties can be recognized at large scales
and three-dimensional properties can be observed at small scales. They are largely forced
by gradients of solar heating simultaneously at scales smaller and larger than the layer
thickness : vertical gradients cause three-dimensional convection whereas horizontal
gradients drive planetary scale flows [25].

Under ideal circumstances — such as in theoretical deduction or numerical simulations
— flows can be strictly two-dimensional, and it is also possible and interesting to inquire
the flow behaviors by going from the two-dimensional to the three-dimensional limit.
This is the purpose of the current section : we first succinctly revisit researches on
the two-to-three dimensionality transitions in hydrodynamics (detailed reviews can be
referred to Alexakis and Biferale [26] andPPouquet et al. [27]), and then shed light on



2.2. Transition behavior 19

two other kinds of dimensionality transitions which are the sujects of this thesis.

2.2.1 Dimensionality transition caused by thickness tuning in layer
flows

Celani et al. |28] consider the three-dimensional Navier-Stokes system with periodic
boundary conditions in all three directions. They impose a square geometry to x and
y dimensions with a length of L., and at the same time a tunable length L, to the z
dimension. By continuously changing the thickness of L., a transition between two- and
three-dimensionality can be reached. A stochastic Gaussian forcing is activated spatially
only in the x and y directions and spectrally in a narrow band around wave-number k.
Then, the authors find that even with a thin planar layer geometry of L,/L, = 1/32,
a split cascade that conveys energy simultaneously to smaller and larger wave-numbers
than ky is established, and both the inverse and direct cascades are characterized by a
scaling power law proportional to —5/3. This is intuitively comparable to atmospheric
or oceanic flows : eddies whose scales are much larger than the layer thickness behave
like a two-dimensional flow, while eddies much smaller than the layer thickness act
in a three-dimensional manner. Further, their numerical data also reveal a tendency
that when L, is increased and gets close to the injection scale [;, the inverse energy
flux becomes negligible, leading to a conjecture for a critical aspect ratio above which
the system yields a typical cascade of three-dimensional homogeneous isotropic turbulence.

The reliability of this conjecture is numerically reinforced by Benavides and Alex-
akis [29]. Coincidentally, Benavides and Alexakis consider also a thin layer flow with a
tunable length in the z direction. In their study, the flow is modelled by a horizontal two-
dimensional field in the  and y dimensions coupled to one single Fourier mode in the z
dimension, corresponding to a drastic truncation in the vertical direction :

oY
E val, 3, 1) sin(q2)

uQD(t7$7y) = _671/) ) uq(t7$7y7z) = vy(x7y7t) Sin(qz) . (264>
gx vy (x,y,t) cos(qz)

In this model, upp is the two-dimensional part of the system and u, is the three-
dimensional counterpart. 1 (t,z,y) is the stream function that characterizes usp in the
(z,y) plane, meaning that ugp is incompressible since it is not difficult to find V-usp = 0.
The parameter g determines the thickness H of the vertical direction : H = 7/q. The in-
compressibility condition of u, and the dynamic equations of the system are

(9112]3

ot

ou
a—tq +uop - Vuy = —u, - Vugp — Vp, + vAug,

with overlines standing for averaging in the z direction, and P and p, pressures for
respectively the two- and three-dimensional parts. F is a two-dimensional forcing on

+ugp - Vugp = —u, - Vu, — VP + vAugp — pA ?uyp + F,

(2.65)

(x,y) and is switched on at a scale of order ly. By varying the height H from big to
small values, the authors observe the energy cascade transition discovered by Celani et
al. [28] : a transition that connects a unidirectional forward cascade and a bidirectional
(simultaneously forward and inverse) cascade. As the layer thickness diminishes even
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more, a second transition that connects the bidirectional cascade and a unidirectional
inverse cascade also appears. Therefore, two critical thicknesses of definite regime changes
— Hsp and Hop — are obtained. For H > Hjp, the flow geometry consists of small scale
vortex tubes in physical space, and the cascade is presented by a typical Kolmogorov
energy spectrum at large wave-numbers. When H is smaller than but close to Hsp, a
slight inverse energy transfer begins to appear, and as H goes smaller but still larger
than Hyp, a more obvious inverse cascade is observed and a k~%/3 scaling is recognized
in both forward and backward inertial ranges. Large scale 2D coherent structures and
small scale 3D vortex tubes coexist in physical space. These results largely conform with
the findings in [28]. The only difference is that in this model, Hsp is not equivalent
to the forcing scale [y, but is about one-order smaller than l;. For H < Hyp, all
three-dimensional contributions suffer an exponential decay as time advances, yielding a
purely two-dimensional system along with an inverse energy cascade. For H larger than
but close to Haop, the three-dimensional behavior is strongly intermittent. Last but not
least, it is reported in their work that the changes of dimensionality taking place when H
passes across Hsp and Hsop are rather continuous instead of an expected discontinuous way.

Similarly, experimental studies of the connection between dimensionality and cascade
properties are performed in thin layer experiments. Such experiments were initially
designed to reproduce almost two-dimensional strongly stratified flows (e.g. Sommeria
[30], Flor and van Heijst [31]). More recently these experiments were used to investigate
the transition from 2D to 3D flows. For example, Shats et al. [32] consider an electromag-
netically driven layer flow, and present the dimensionality as the deviation of the viscous
damping rate a compared to that predicted by quasi-two-dimensional model ay. They
find that in single electrolyte layers, the anomalous damping ratio of ap = «/ay, departs
from 1 when the layer thickness-forcing scale ratio h/ly is greater than 0.2, and that in
the presence of a large-scale vortex, the departure of ap from 1 takes place at h/l; = 0.04,
showing that the two-dimensionality seems to be easily broken as the layer gets slightly
thicker. The authors suggest that as ap becomes larger, the layer flow displays higher
three-dimensionality. Further, they determine the energy cascade direction by measuring
the third-order structure function S3. They find that for small damping deviations, Sj3 is
positive and therefore indicates an inverse energy cascade expected in two dimensions;
for larger damping deviations S5 is negative, revealing a direct energy cascade associated
with 3D dynamics. Thus, a relation between dimensionality and energy cascade direction
is made. In the electromagnetically driven layer experiments conducted by Xia et al. [25],
an even thicker layer of h/l; > 0.5 exhibits a robust inverse energy cascade.

While the above investigations focus on the transition caused by continuously changing
the geometry of thin layer flows, other investigations, which are more theoretical, aim at
a more basic control of the dimensionality, as will be presented in the next subsection.

2.2.2 Dimensionality transition controlled by explicit parameters

One can notice that in the previous subsection, although sometimes the cases
correspond to very thin layers, they are three-dimensional flows in a strict sense. It is
interesting to see whether one can straightforwardly operate on the dimensionality of
a flow, although this may appear abstract when the dimensionality is not an integer.
Such ideas of non-integer dimensions originate in statistical mechanics and quantum field
theory in parallel with the adaptation of non-integer dimensional mathematical tools.
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There exist various theoretical examples such as the non-integer space-time dimension
d = 4 — ¢ [33] and the e-expansion [34] in critical phenomena by Wilson et al., the
dimensional renormalization in quantum electrodynamics by Bollini and Giambiagi [35],
the dimensional regularization method in quantum field theory [36] by 't Hooft and
Veltman, etc. Regarding mathematical tools, the integration in non-integer dimensional
space is proposed by Wilson [37], the generalization of scalar Laplacian operators (by
Palmer and Stavrinou in [38|) as well as of other vector calculus (by Tarasov in [39])
to non-integer dimensions are suggested, in favor of theoretical studies on fractal media
problems. The same idea is then inherited in theoretical investigations on hydrodynamics.

In fluid mechanics, one intuitive proposition is to directly embed the dimension d as
a control parameter somehow into the governing equations of the system. The dimen-
sionality is no more measured by the aspect ratio of geometries, but by the dimension
parameter d instead. To achieve this, Frisch et al. [40] extend a second-order closure
model of homogeneous isotropic turbulence, namely the eddy-damped quasi-normal
Markovian approximation, into its arbitrary-dimension version where d is thus extended
to non-integer values. The feasibility relies on related mathematical tools that allow, for
example, the integration over “spherical” surface of non-integer dimension, the derivation
of non-integer order, etc. The derivation of this model is out of the scope of this presen-
tation. Readers interested in more details are recommended to refer to [41]. As a result,
d appears explicitly in the final governing equations as a tunable parameter. Again, the
energy cascade direction serves as a criterion to judge the dimensionality. Several findings
can be cited from their work. First, a critical crossover dimension d. = 2.03 at which the
cascade direction reverses is given in [40]. Although in [41] d. is declared to be 2.05, it is
clear that using this adapted model, the dimensionality transition takes place at a point
very close to the two-dimensionality limit. Second, by ruling out the viscous dissipation
and energy injection and by assuming a E(k) oc k=" scaling at the initial moment, they
find that the solution with m = 5/3, corresponding to a Kolmogorov scaling, is stable for
any d > 2. Third, situations with d < 2 are not realizable with this model. Indeed, the
authors find that when d < 2, even when the energy spectrum is initially imposed to be
positive, it usually (but not necessarily) drops to negative values after arbitrarily short
time. Therefore, a methodology other than the EDQNM model is needed to consider
non-integer dimensions smaller than 2.

For d < 2 and still in the context of homogeneous isotropic turbulence, Frisch et al. [42]
conduct Fourier decimation operation to the velocity field, which consists in a quenched
mode filtering process :

u(x) =Y _ 0y, (2.66)
k

where 6y is a random number whose value is determined as
o {1 with probability hy, |
0 with probability 1 — hy
k= |k, (2.67)

e =C <k) '

C is constant and is normally set as 1 in their study. kg is a reference wave-number
corresponding to the largest scale of the system. The parameter d is the dimensionality



22 Chapitre 2. Theoretical Details

and varies within the interval of (0,2]. This process is inspired by the fact that in a
sphere of radius k, the number of modes involved in the dynamics scales as k¢ for
large k [43]. When the number of triad interactions in the spectral space is decimated,
the authors observe a critical dimension of d. = 4/3 at which the —5/3 spectrum
scaling begins to emerge. An inverse energy cascade is observed for 4/3 < d < 2, and
as d approaches 2, the range of the —5/3 scaling becomes wider. The Kolmogorov
constant Co) that appears in the spectrum expression E(k) = Ck01€2/ 3f—5/3 diverges as
(d—4/3)72/3 revealing that d. = 4/3 is in fact the cut-off dimension valid for this method.

At difference with the energy closure and Fourier decimation manners, Yakhot and
Orszag [44] considered the possibility of extending the turbulence dimensionality by
applying a renormalization group procedure. They also succeed in determining a critical
dimensionality at which the energy flux sign changes, and find d. = 2.56 for Kolmogorov
flows. This shows that the value of d. depends on what kind of models and hypotheses
one adopts to approximate turbulence dynamics.

Another abstract way to control the dimensionality transition is studied by Giuliani
et al. [45]. Instead of inserting explicitly the dimension d in equations, the authors choose
to treat the problem from the angle of conserved quantities. When viscosity and forcing
are not considered, the first conserved quantity is the kinetic energy, and the second one
is the enstrophy in two-dimensional flows or the helicity in three-dimensional flows. They
then use the Gledzer-Ohkitani-Yamada shell model [46, 47] without dissipation and energy

injection :
0 2 ~ : ~ % ~ % bTL ~ % ~ % Cn .y ~ %
a + Z/k‘n Up = 1kn(anun+1un+2 + Eun_lun_ﬂ + Zun_lun_g) + fn (268)

This is a governing equation in the spectral space, assuming that each shell is coupled
with the nearest and the next-nearest shells. Herein, n = 1,..., N is the shell number,
kn = kor™ is the shell wave-number, boundary conditions are set as ay_1 = ay = b1 =
by = ¢ = ¢ = 0, and the superscript * signifies data from the last time step. By
assuming zero dissipation and forcing v = f,, = 0, the energy invariance Y, |i,|? = C
imposes ay, + bp+1 + cpro = 0. A simplified treatment is selected by letting a, = 1, b, =9
and ¢, = 6 — 1. The second quantity can hence be expressed as

1

— (2.69)

Q=> ki[> with 2%=
n

For a two-dimensional case, a = 2 and § = 5/4, giving rise to Q = Z = Y, k2|i,|?;
when a three-dimensional case is desired, @ = 1 + in/In2 and § = 1/2, yielding
Q = H =Y, (—1)"ky|,|*. Therefore, by continuously varying § from 1/2 to 5/4, the
system passes from two-dimensionality to three-dimensionality. A critical value . = 1 is
thus found at which the energy flux changes sign, but in a discontinuous way.

2.2.3 Dimensionality transition studied in the present thesis

In the present thesis, we investigate two kinds of dimensionality transitions, a concrete
kind and an abstract kind. Both of them are related to axisymmetric turbulence in
confined cylindrical configurations.
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The concrete transition treats strictly axisymmetric flows, and considers the con-
tinuous change from non-swirling (weak toroidal energy component, thus purely 2D2C)
regime to swirling (strong toroidal energy component, thus 2D3C) regime. This can be
realized by controlling the energy injections in the toroidal and poloidal directions via a
fully spectral method. Technical details of the numerical implementation are presented in
Section 3.1.

The abstract transition focuses on passing from axisymmetric (azimuthal invariant)
regimes to general three-dimensional (free azimuthal variation) regimes. Axisymmetric
flows are mathematically described by the peculiarity of 0y = 0. However, they can also be
described from another angle : for axisymmetric flows, the variation period in the azimuthal
direction is +oo. Similarly, general 3D flows retained in a cylinder can be considered
as flows of which the azimuthal variation period is 2w. Then here comes an interesting
question : What are flows with an azimuthal variation period between +oo and 27 ? If one
looks into the dimensionless Navier-Stokes equations, one can find that such situations of
intermediate periodicity can be fitted in a dimensionless cylinder. To illustrate this, we
start from the three-dimensional Navier-Stokes equation under cylindrical coordinates. As
is normally done, one can normalize the equations by using characteristic quantities of
time 7, length L and velocity U. The idea is that instead of defining one universal length
scales to feature structure sizes of the flow, we choose two different scales Lp and Ly to
respectively characterize variation lengths for poloidal and toroidal components. By fixing
r = Lp7 and z = LpZ in the poloidal direction, one has 9, = (1/Lp)0r and 9, = (1/Lp)0s.
With Lt in the toroidal direction, one has : 70 = L7(rf) = Lp7. Thus, the azimuthal
derivative terms are rewritten as (1/r)0g = (1/L7)(1/7)0g. In the Navier-Stokes equations
with length normalized only, a ratio Lp/Lp appears in azimuthal derivative terms. It can

be further reduced into one single control parameter :

= —. 2.70
o=t .10
This leads to the three-dimensional Navier-Stokes equations written as :
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One notices that there is a mapping 8 € [0,27/a] — 6 € [0,27] in Eq.(2.71). The
limit a = 0 corresponds to the situation of Ly — o0, standing for an infinitely large
azimuthal period, and matches thus the strictly axisymmetric regime; in the other limit
a =1, one has Lp = Lp and the general three-dimensional regime with a 27 azimuthal
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periodicity is recovered. By this means, extension can be made to situations of a@ > 1,
this represents some kind of vibratory regime in the azimuthal direction, but this is out
of the scope of the current thesis. By continuously varying the value of o from 0 to 1,
a transition from the axisymmetric to the general three-dimensional regime can be realized.

To our knowledge, this is the first time that these two kinds of transitions are in-
vestigated. Results and analyses will be presented in Chapter 5 for the transition from
axisymmetric non-swirling to swirling (2D2C—2D3C) regime, and in Chapter 6 for the
transition from axisymmetric to general three-dimensional (2D3C—3D3C) regime. In
this thesis, some techniques reminiscent of early RANS models are used to model the
transitions. A summary of principles of these models is given in the next section.

2.3 Statistical modelling of turbulence

RANS equations for the mean velocity are not directly solvable due to the unclosed
Reynolds stress (uju}) with u; and u’; velocity fluctuations in the i and j directions (in a
Cartesian representation). Hence a closure should be formulated somehow by modelling
<u;u;> Turbulent-viscosity models of the Reynolds stress are based on the turbulent-
viscosity hypothesis put forward by Boussinesq in the 19th century :
oU; 4 8Uj> ’
8$j 6951

2
(ugu;) = gkém — vr ( (2.72)
with &k the turbulent energy, 6;; the Kronecker symbol, vy the turbulent viscosity (or
eddy viscosity), U; and U; mean velocity components in related directions, and z; and z;
corresponding coordinates. The turbulent viscosity v is considered to be the product of
a specific velocity u* and a specific length [* :

vp = u*l*. (2.73)

Within the frame of the turbulent-viscosity hypothesis, we need to approximate these u*
and [* as well as some other quantities. The logic is that once u* and [* specified, v is
!,/

obtained and (uzu}) can be calculated according to Eq.(2.72), so the RANS equations for

the mean velocity field can be solved. We focus here on three kinds of models
1. Algebraic models, among which the mixing-length model is the most repre-
sentative. The mixing-length model was devised by Prandtl for two-dimensional
boundary-layer flows, who considered that the mixing-length [* = [,, is analogue
to the molecular free path. Besides, it was assumed that the specific velocity is the
product of the mixing length and the absolute value of averaged stream-wise velocity
gradient. This gives

ou
oy |

vp = ul* =12,

(2.74)

Later, some developments of this model to fit three-dimensional flows were suggested
by Smagorinsky [48] basing u* on the mean strain rate and by Baldwin and Lomax
[49] basing u* on the mean rotation rate, with the latter widely used in industrial
applications.

2. Turbulent-kinetic-energy model. Still, [* in this model was taken as the mixing
length [,,, but u* was modelled in another manner as

ut=ck'?, = up =k, (2.75)
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with ¢ a model constant. This model was separately proposed by Kolmogorov [50]
and Prandtl [51], and is termed as “one-equation model” since there remains the
turbulent kinetic energy k to be modelled through its transport equation. Each term
(production, diffusion and dissipation) in this transport equation was modelled as
a function of [,,, and k, thus making the whole turbulent-viscosity model solvable.
Especially, the dissipation rate e was simply considered to scale as k3/2 /U However,
later extensions of turbulent-viscosity model required that apart from k, & should be
modelled by its own transport equation, giving rise to the k- model.

3. k-¢ model. This is a kind of “two-equation model” : the same [,, and k modelling
as above are kept in this model ; an additional modelling process is imposed for the
dissipation rate € using its transport equation. However, the exact transport equation
of & possesses eight terms to approximate. Consequently, the transport equation
of € was empirically simplified by terms representing its diffusion, production and
dissipation mechanisms.

Turbulent-viscosity models assume that the Reynolds-stress depends on the local values
of k, e and oU;/0x;, which is questionable in regions of strong inhomogeneity. Therefore,
corrections such as those for near-wall regions [52, 53| and low-Re [54] were proposed.
Besides, other proposals such as deriving and modelling the transport equation of vp [55]
were intended but merely for aerodynamic applications. Otherwise, some fundamental
changes of the turbulent-viscosity model (2.72) was performed, with the Reynolds-stress
developed to the second order approximation, but still based on the modelling of &
and ¢ [56]. Thus derived was the non-linear k-¢ model with improved performance and
applicability compared to the standard k- model.

In parallel with turbulent-viscosity models, another kind of Reynolds-stress model
aims at modelling the transport equation of <u;u;> However, with such a principle,
the modelling of the Reynolds-stress flux, the pressure-strain-rate correlation and the
dissipation tensor are needed, with a tremendous diversity of proposals to be found in
the literature. In Chapter 5 for example, we illustrate the form of the pressure strain
correlation proposed by Hanjali¢ and Launder [57], since we will use its form to model
the transitions in axisymmetric turbulence.

Different Reynolds-stress models having their own advantages, shortcomings and suit-
able application range, they provide a basis of reference for modelling trials of various
other cases. Particularly, during the establishment of the models in this thesis, some ideas
will be borrowed from these RANS models through analogy of situations, mechanisms,
etc.






CHAPITRE 3

Numerical Methods

Two kinds of numerical methods will be introduced in this chapter, the first being
fully spectral and the second being pseudo-spectral. Both methods integrate the Navier-
Stokes equations in a confined cylindrical vessel. They differ in boundary conditions. In
general, the no-penetration condition is valid for both methods, but the no-slip condition
is applied strictly in the pseudo-spectral method only. The sketch of the flow domain is
given in Fig.3.1. Various domain aspect ratios can be considered by imposing different
values of the radius R and height H.

Toroidal (azimuthal) direction

D

/—\
S

~

H

FI1GURE 3.1: Sketch of the computational domain.

Qu et al. |7, 8, 9] were the first to numerically investigate strictly axisymmetric tur-
bulence. For this, they used a fully spectral method. In their simulations, the upper and
lower bounds of the vessel are open by setting periodic conditions to them, and a par-
tial slip is allowed on the lateral wall. To follow this work, we decide to add gradually
the restrictions comparable to realistic experimental set-ups. Therefore, the first part of
simulations, using the fully spectral method, focuses on simulations with partial slip but
totally confined boundaries, and the second part of simulations, using a pseudo-spectral
method, on simulations with more realistic (no-slip) boundaries.

3.1 The fully spectral method (FSM)

The main idea of spectral methods is to use an orthonormal basis to decompose the ve-
locity and the pressure fields. As one will notice, the current fully spectral method (FSM)
consists actually in a Galerkin-type approximation : the basis satisfies naturally the wished
boundary conditions. The advantage of fully spectral methods is that the derivations are
calculated in their spectral form which are analytical and accurate. However, the disad-
vantage, as one will see in the sequel, is that the nonlinear term will occupy a large amount
of computational resources. To illustrate these two points as well as other specialties, this
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section gives the details of the theoretical derivation and the numerical implementation of
the method. Initially devised by Chen et al. [10] for magnetohydrodynamics in cylindrical
domain, the code was later developed by Li et al. [58] for 2D turbulence with circular
boundaries, and then adapted to axisymmetric turbulence by Qu |[8].

3.1.1 Eigenfunction of the curl

The basis of our FSM is derived from the eigenfunctions of the curl operator under
cylindrical coordinates, inspired by the work of Montgomery et al. [59, 10, 60] and
Chandrasekhar and Kendall (CK) [61] on magnetohydrodynamic (MHD) flows.

These eigenfunctions of the curl operator can form an orthonormal basis to expand
divergence-free vector fields under cylindrical coordinates, therefore including incompress-
ible velocity fields, up to certain symmetries and boundary conditions. The expansion can
basically be written as

T 9 2, t qumn qmn(raeaz)a (3.1)
qgmn

where gy, are called CK mode coefficients with ¢, m, n mode numbers of r, 6, z dimen-
sions respectively, and A gy, is the basis depending on CK eigenfunctions :

1
A gn = Igmin [Agmin VVqmn X €z +V X (VVWqnmn X €3)], (3.2a)
(V2 + A2 00) Vamn = 0. (3.2b)
A first remark is that &y, and Ay, are generally complex, since W, can possibly be
complex functions. Imposing some extra constraints, they can be restricted to be in the

real number space purely. Without loss of generality, the inner product here is defined as
the average of the integral over the cylinder volume :

(Aqi(r,0,2), As(r,0,2) / Aq(r,0,z),A5(r, 0, z)rdrdfdz, (3.3)

where A; and As are two vectors belonging to the CK basis, V' is the volume, and the
superscript symbol * denotes the conjugate of a complex field. In this context, the prefix

Iq_,,ln/f in Eq.(3.2a) is a coefficient ensuring that the CK basis is normalized :

1 *
V/VAqmnAqmnrdrdez =1 (3.4)

A second remark is that A, is divergence-free. Thus the velocity field, expanded in the
form (3.1), meets naturally the incompressibility condition :

V-u=0. (3.5)

A third remark, resulting from the second one, is that all A, vectors are eigenfunctions
of the curl : V X Agmn = AgmnAgmn. One can then deduce the expression of the vorticity
field w, curl of u, without lots of difficulty :

(r,0,2,) = > Agmn&amn () Agmn (1, 0, 2). (3.6)
qgmn

Moreover, this virtue can lead to the simplicity of the spectral expression of the Navier-
Stokes equations, as will be shown in Section 3.1.3.

The concrete expressions of Ag,, depending on detailed symmetries and boundary
conditions will be developed in the next subsection.
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3.1.2 Expressions of CK basis for axisymmetric flows confined in a
closed cylindrical domain

We aim at imposing the axisymmetry condition : dy = 0. Then the expression of CK
basis of the current thesis originates in solving the Helmholtz equation (3.2b), except
that the mode index m must be excluded. Like solving the Laplace equation, the variable
separation approach is adopted assuming that the solutions can be written as

Won(r,z) = R(r)Z(2), (3.7)

where R and Z are scalar functions of r and z. This develops Eq.(3.2b) into

I N, = (3.8)

As the left-hand side of Eq.(3.8) is a function of r and the right-hand side of z, they must
be reduced to a constant independent from both r and z, denoted as ag,, giving
1
R'+ =R + (X2, — agn)R =0, (3.9a)
r
Z" + agnZ = 0. (3.9b)

Notice that Eq.(3.9b) is the harmonic oscillation equation if oy, is chosen positive. The
corresponding solutions on z are periodic, or say trigonometric functions reflecting to
Fourier modes. Thus we prefer to denote o, = k;,, conventionally, which is reminiscent of
Fourier wave-numbers. Solutions are then well known as

Z(z) = Aélfn® 4 Be~thn= (3.10)

with A and B complex constants. Return to the equation concerning r. Choices are that
Agn — agn = Agn — k2 > 0, making Eq.(3.9a) the Oth order Bessel differential equation of
the first kind. With /\gn — k2 = 73, solutions are then well known as

R(r) = CJo(vq7), (3.11)

where Jy is the Oth order Bessel function of the first kind and C' is a constant. By substi-
tuting Eqgs.(3.10) and (3.11) in Eq.(3.7), one obtains a first form of ¥, :

U = Jo(ygr) (AeF? 4 BemiFn?), (3.12)

Further reduction of this expression needs the definition of boundary conditions in the z
direction. For instance, Qu et al. [8, 7, 9] considered periodic boundaries on the z dimension
and set A = 0, giving rise to

o = Jo(ygr)e e, (3.13)
Since a confinement with no-penetration (slipping is allowed) condition on top and bottom
is in our consideration, we pose A = a + bi and B = —a — bi to obtain

Uy = Jo(vgr) sin(kpz). (3.14)

We notice that ¥, is no longer a mapping to the complex number space. As a result, the
derived CK basis is a set of vector fields in the real number space, accompanied by real
expansion coefficients.
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In order to distinguish this expansion in the real number space from its general complex
form, it will be denoted subsequently as

u(r, z,t) Zan T, z), (3.15)

where By, is the basis in the real number space and Cy, is the related real coefficient. By
substituting Eq.(3.14) in Eq.(3.2a), one obtains the final expression of the basis :

—knYqJ1(q7) cos(knz)
Bon(r,2) = I | AgnygJ1(vqr) sin(kn2) |, (3.16a)
’ngo(*yqr) sin(kyz)
) —knyqJ1(7qr) cos(knz)
u(r, z,t) Zan I | Agnvgdi(ygr) sin(knz) |, (3.16b)
73J0(7q7“) sin(kyz)
—knYqJ1(Vq7) cos(knz)
(r,z,t) Z)\anqn AgnYqJ1(Vqr) sin(knz) | - (3.16¢)
T2 o(r) sin (s 2)

[un

Similarly, /4, is the normalization constant guaranteeing :

1
V/VBqn ‘BgdV =1, (3.17)

and its expression will be deduced in Appendix A.1. The determination of parameters -,
and k,, remain to be done.

g is determined by imposing the no-penetration boundary condition on the lateral
wall at r = R with R now the cylinder radius :

(r=R,z2) Z Cqn(t) (—knygJ1(vgR) cos(kpz)) = 0. (3.18)

We then share the same approach as Qu [8] which imposes that Ji(v,R) is zero for all
g modes. 7y, is therefore the gth root of equation Ji(Rxz) = 0, and should actually be
strictly positive. As a result, the ¢ modes will be counted starting from 1:¢=1,2,3, ...,
representing the gth strictly positive zero of J;(Rzx).

Generally, A\;, and k, should take both positive and negative values. For the case
where the z direction is treated periodically, n = 0,41, 42,43, ... with k, = 2nn/H
where H is the cylinder height, and both positive and negative Ay, should be considered.
The orthogonality and the completeness of the CK basis thus derived are theoretically
demonstrated by Yoshida et al. [62, 63, 64]. To fulfill the completeness of our basis (3.16a),
both positive and negative Ay, should similarly be considered, but differences are that k,
should be chosen as

kn=nn/H with n=1,23,.. (3.19)
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We then rewrite the expansion (3.15) as

u(r, z,t) Zan T, 2)

-\
= Z Can()Ban(r,2) + Z Cyn(t)Byn (1, 2) (3.20)
ZCJ“\ B+)‘ (r,2) Z (r,2),

where 7 varies from 0 to R, and z varies from 0 to H. We introduce the notation Z;tn)‘
to represent a summing over gn series of both positive and negative A, and the notation
th{\B;rn)‘ (respectively Cq;{\B;n)‘) refers to the terms on the side of +)\ (respectively —\).
Using this notation, the poloidal stream function 1, the angular momentum o and the
pseudo-vorticity w have their analytically expanded form as

W(r,z) = —r/ur(r, z)dz

(3.21a)

=r Z Condyn 1/2 fqul (vq7) sin(ky 2),
o(r,z) =rug(r,z) = TZC I_ A YgJ1(gr) sin(kp2), (3.21b)
&(ryz) = — Z C, I_ qn'yqjl(wqr) sin(k, z). (3.21c¢)

A first remark is that the basis By, satisfies the divergence-free condition as mentioned
before, resulting in the natural satisfaction of the incompressibility condition V - u = 0.
Besides, one can notice that under By,, ug is zero on all boundaries and on the axis of
r = 0. However, since Jy(y4R) # 0, u, # 0 on the lateral wall. The slip of u, is therefore
allowed on this wall. Similarly, the slip of u, is allowed on the top and the bottom of
the cylinder since cos(0) = cos(k,H) = 1 # 0, but one has u, = 0 on r = 0. Finally,
penetration is strictly prohibited on all wall boundaries. The axis of » = 0 is in fact a
location of singularity for our system. In the presence of axisymmetry, u, and ug should
be strictly 0 on = 0, which is an additional boundary condition well satisfied by B,

Numerical verification of the completeness of B,

Mathematical demonstration of the orthonormality and the completeness of B, under
these boundary conditions is given in Appendix A, while numerical verifications of this
completeness will be introduced in this paragraph. The principle is to decompose velocity
fields in the spectral space and then to recompose them back in the physical space. The
qualitative comparison consists in visualizing whether the original fields are identical to
the recomposed ones, while quantitively, relative errors between original and recomposed
energy will be compared : Err = (Eoriginal — Erecomposed) / Eoriginal- Testing cases are shown
in Tab.3.1. Visualization comparisons are presented in Fig.3.2. From Tab.3.1, one can see
that for Case 1, the resolution of (¢max, "max) = (52,45) is sufficient, and the fields are
well recovered with high accuracy. As Case 2 contains much higher-order frequencies in
the axial direction, a truncation of gma.x = 45 in the z dimension is no longer sufficient
(Err = 1.57%). But if gmax is raised to a sufficiently high value, like gmax = 225 in
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Case 3, the relative error decreases again to a negligible level. These testing results then
numerically prove the completeness of the basis By,

Case 1 2 3
2
W(r,z) = siHQ(%)(T — R)%2 Plo(HL/2 —1)(r — R)3? PlO(Hi/2 —1)(r — R)3r?
. 3,2T% 9
ug(r,z) = | sin°(——)(r — R)*r 0 0
H
(Gmaxs Mmax) = (52,45) (52,45) (52,225)

Eoriginal = | 2.04783636 x 10 1.19498710 x 102 1.19498710 x 102
Erecomposed = | 2.04780028 x 10! 1.17624925 x 10? 1.19482179 x 10?
Err = | 1.76188811 x 107° 1.56803790 x 102 1.38336538 x 1074

TABLE 3.1: Testing cases verifying the completeness of B,,. P is the 10th-order Legendre
polynomial.

3.1.3 Spectral form of the Navier-Stokes equation

Using the CK basis Bg,, we know that the velocity field u meets analytically the
incompressibility condition. Therefore, V - u is no longer within our consideration in the
sequel, and we are going to focus only on the dynamics of the system, of which the spectral
form can be derived via Bg,. The derivation begins with a reformulation of the Navier-
Stokes equation :

Ju 1

— =uXxXw-—-V vViu, 3.22
ot p e+ ( )
where w = V x u is the vorticity vector, and p; = p + pu?/2 is the total pressure. Then
one carries out inner product operation (3.3) between Eq.(3.22) and a certain basis vector
B, assuming that the velocity field is decomposed as in Eq.(3.16b), which leads to the

presence of the expansion constant Cy, on the left-hand side of the equation :

0

1 1
van =V /‘/Bqn . [(u X w) — ;th + VVQu] dv. (3.23)

The reason of the reformulation (3.22) resides in the fact that the pressure term disappears
after the integration :

/ B, VpdV = / V(pBgn)dV — / PV - BgndV = 0. (3.24)
14 |4 14
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FIGURE 3.2: Comparison of the stream function v in the three cases detailed in Tab.3.1.
With naked eye, original (top) and recomposed (bottom) fields show no difference for
Cases 1 and 3, while they are slightly different close to the top and bottom of the cylinder
for Case 2 due to insufficiency of vertical resolution.

The first term on the right-hand side of Eq.(3.24) is zero, since by applying Green’s
formula, one has

/ V(ptBgn)dV = (ptBgn) - ndS = 0. (3.25)
\% oV

Recall that the radial component of By, on the lateral wall equals to zero, and so does
the axial component on the top and the bottom boundaries. The second term on the
right-hand side of Eq.(3.24) vanishes since the CK basis is naturally divergence-free. This
emphasizes one of the advantages of using the CK basis : there is no need to treat explicitly
the pressure term. Another advantage refers to the treatment of the viscous term :

Viu=V(V-u)-VxVxu
0
+A (3.26)

== A.ConBan,

qn

knowing that all By, are eigenvectors of the curl. Therefore, the Navier-Stokes equation

reduces to :
R W )
tC;;L)\ Z Z )‘QQMthnqusz [V/‘/B;_n)\ : (Bthnl X BQ2n2)dV:| - VAZnC;;LA’
q1m1 q2n2 (3.27)

+A A
at qn Z Z >‘q2ngcq1n10q2n2 [V/‘/Bgn)\ : (Blhm X Bq2n2)dv] - V)‘chq_n)\‘

qini ga2n2



34 Chapitre 3. Numerical Methods

One can see that essentially, the numerical method consists in simulating the time evolution
of Cy,. However, the first term on the right-hand side of the spectral equations, called
the Convolution term, complicates the procedure. Here we give the full expression of the

integral / Bi)‘ - (Bginy X Bggny)dV -

1 1
V/ Bfltn)\ “(Bginy X Bgany) d / / / TdeedZan Iqmquznz
\4 2=0J60=0Jr=0

{cos(kyz) sin(kn, 2) Sin(knzz)kn'Yq'qu’YqQJl(’Yq )['qu)‘qznzjl(%z )JO(’ch )_'Yqz)‘qlmJl(’qu"")JO('Yqzr)]
+ sin(kpz) cos(kn, 2) Sin(knzz)knﬁq%ﬁqz!]l(’qur) [qu)‘qinjl(Vqr)JU(qu ) — YgAgana Jo (VqT)Jl('Yqu
(7g7)Jo(

)
+ sin(ky,z) sin(ky, 2) Cos(knzz)knz’Yq’Yq{Yqzjl(’Yqzr) ["Yq>‘q1n1j0(’7qr)=]1(7m ) — ’Yq1/\an1 Yq7)Jo ’qur)]}
(3.28)

One can notice that this convolution term does not vary along with the time-advancing.
Because the computation to obtain this term is very time-expensive, it should indeed
be pre-calculated before the simulation. Its size can be largely constrained after some
analyses of the n-ni-ng dependence, but it still gives rise to a seven-dimensional array
which occupies a large amount of RAM resources. Consider an illustration example with a
truncation of nmax = 45 and gmax = 52. The size of the convolution array attains 24.9 Gb,
although it has already been reduced to 1/30 of its original by the n-ni-ns dependence.
Due to this truncation limit, the Reynolds number of simulations cannot reach a very high
level. But still, the Reynolds numbers allowed by this new CK basis By, is higher than
those in [8, 7, 9].

3.1.4 Forcing method

Since the method is fully spectral, it is intuitive to apply a spectral forcing approach.
The principle is similar to that in [8, 7, 9], namely a negative viscosity forcing [65]. The
difference is that in [8], only one single parameter « is set to control the injection rate
in both the poloidal (meaning the r-z plane) and the toroidal (meaning the 6 direction)
components, while in our simulations, we use two different parameters, named cp and cr
(the subscript “P” stands for “poloidal” and “T” for “toroidal”). To avoid ambiguity, the
negative viscosity v~ is replaced by —v in the following.

We define the poloidal and toroidal portions of the kinetic energy Ep and Er as
(3.29)

By the same deduction procedure as in Appendix B for other statistical quantities, one
can easily prove that their modal expressions write
1 A —A\2
EP#Z” = Z(C;;L + an ) )
(3.30)

qn

1 -
Brgn = 1(C3 = Cg)*.

Then the modal equations respectively for Ep and Er are :
OE
% = transferp g, — QV)\gnEP,qn + QCPV)\gnEP’qn’

- (3.31)

0F
% = transferr 4, — 21/)\gnET7qn + QCTI//\gnET,qm
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7 7

with “transferpg,” and “transferr g,” modal energy transfer terms by nonlinear effets.
From Eq.(3.31), it is clear that cp governs exactly the poloidal forcing and cp exactly
the toroidal energy injection. By adjusting separately the values of (cp,cr), scenarii of
different toroidal movement intensities can be achieved (this will be presented in Chapter

5 where the transition from non-swirling to swirling turbulence will be studied.).

A first remark from Eq.(3.31) is }__, transferpg, = —3__ transferr g,, because the
integral of the total energy transfer is equal to zero. In [8, 7, 9], energy is shown to
be transferred to the largest scales in axisymmetric turbulence. The Reynolds friction
term corresponding to an all-scale dissipation (in fact, it aims particularly at removing
ernergy at big scales) is however not included in Eq.(3.31). This choice is motivated by
the fact that [8, 7| find that the insertion of this term is not necessary, probably due to
the presence of the cylindrical wall. The geometry in the current thesis is well confined in
all directions, and the solid walls are therefore expected to prevent even more the flow
structures from growing unlimitedly.

3.1.5 Time step

The time scheme used in this FSM is the 4th-order Runge-Kutta scheme. For the
determination of time step, we use an adaptive time step method. The time step At is
determined by evaluating the Courant number at every time :

U(tm)At(tm)
Ax

C(tm)dx

C(tm) = U(tm) 5

At(ty,) = (3.32)

where U is a characteristic velocity that reflects the velocity of largest magnitude at time
tm, and dz is a characteristic meshing length referring to the smallest discretized length
gap within the domain. Because the numerical method is fully spectral, we choose U
related to the root mean square of the total kinetic energy

U(tm) = 2E:())tm)

+A
1
with - B(tm) = 5 > C2 (tm), (3.33)
qn

and define Ax as the reciprocal of the maximal effective wave-number

Az = ! = L (3.34)

V kIQnax + ’Ygiax \/(nmaXW/H>2 + 7r2r1ax

The criterion of C is fixed empirically at 0.05 and is validated to be optimal by Qu [§]
through a series of tests. All of our computations converge well with this value. This
gives rise to a variable time step mechanism during the simulation. However, At may be

large after a long period of energy dissipation. To ensure that the time discretization is
fine enough, another condition is superposed : if At is evaluated to be greater than 0.001,
then it is forced to be 0.001, i¢.e. the upper bound of At is 0.001.

As mentioned in Section 3.1.3, the integral (3.28) needs to be pre-calculated. A numer-
ical approximation rule of definite integration is needed. To obtain the result with high
precision, we choose to adopt the Gaussian quadrature method.
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3.1.6 Simulation resolution

A classic way to check that the resolution is sufficient for a given Reynolds number is
to implement a series of simulations of the same flow with increasing resolutions. When
simulations of resolutions higher than a certain level yield identical behavior, this level is
said sufficient for the flow. Rigorous as it is, this method is expensive in both aspects of
time and computational resources. In the context of our numerical method, the resolution
is assessed by comparisons between the smallest simulated scale and the dissipative
scales of the turbulent flow, inspired by the standard practice in pseudo-spectral DNS
of isotropic turbulence [58]. Since dissipative scales are the smallest scales of a flow, the
resolution can be considered of good quality if the smallest simulated scales are smaller
than the dissipative scales.

We introduce first the concept of the effective wave-number k, defined as [Agp| :

k(g,n) = |Agn| = \/ k2 + 2. (3.35)

Thus the smallest simulated scale is determined by the largest effective wave-number :

E(qmaxs max) = VAZax T Vaax- (3.36)

As per Kolmogorov’s theory, the energy dissipative scale depends only on the viscosity v
and the energy dissipation rate eg, and is derived by dimensional analysis to be

kE = CE51E/4V_3/47 (3.37)

with Cr ~ O(1) a constant. Besides, we consider also the dissipative scales of enstrophy
Z, angular momentum [I; and helicity H; by similarly assuming that they depend only on
v and respective dissipation rates €z, €7, and €p,. Then by dimensional analyses, these
scales are derived to be

kz = Czelz/ﬁl/_l/z,

1/2 _
kr, = Crey v, (3.38)
1/5 _
kHl = CH1€H/1 1% 3/5,
where Cy, Cr, and Cp, are constants of magnitude O(1). By investigating the spectral
governing equations of E, Z, Iy and Hi, the spectral formulae of their dissipation rates
can be derived as well :

£
_ 2 2
EE =V E AgnCans
qn

+A
ez =2 M\, Co,
qn
. (3.39)
4v )\gn(C’q})‘ — thl)‘)&gn(Jo (74R))
£ = — Z )

T n
g,odd n Ta

+A
— 3 M2
EH, =V E AgnCan-
qn

The scales defined in (3.37) and (3.38) are compared to the smallest numerical scales in
our simulations. This testing method has been applied to all simulations using the FSM.
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3.1.7 Verification tests

Some first tests are performed here to validate the FSM before using it. We choose to
verify the conservation, during an early period, of the kinetic energy E and of some of the
Casimirs I, and H,,. For an inviscid flow constrained by the same boundary conditions as
ours, their conservation is mathematically demonstrated in [6]. Respectively, we investgate
numerically the behavior of F, Iy, I, Hy and Hs with zero viscosity. This can be easily
accomplished since their modal expressions are derived in Appendix B. Then tests of
different resolutions, from the lowest to the highest available, are implemented with v = 0,
R =m and H = 1.7x. Time signals (see Fig.3.3) are plotted using the dimensionless time
scale 7, the initial turnover time, defined as

linit
_ 3.40
T Uinit’ (340)

where [y is the initial integral length scale and Uy, is related to the root mean square

of the initial kinetic energy :

) -1
S (y/k2+72) Ep(t=0
p ( q) qn( )
it = = , (3.41a)
> E(t=0,q,n)
an
2E(t=0
Uit = (3) (3.41b)

From Fig.3.3, one can conclude that the kinetic energy E and the helicity H; are
well conserved for all resolutions (in fact, it can be proved that they are mathematically
conserved under the current basis By, even with truncation), and that the rest of the
quantities diverge due to the truncation effect. But tendencies allow to tell that the
higher the resolution, the later and the less the conservations are violated.

3.2 The pseudo-spectral method (PSM)

For axisymmetric cases with higher Reynolds numbers, the fully spectral method
described in the previous section is no longer usable due to the huge resource occupation
caused by Eq.(3.28). Therefore, we turn to a pseudo-spectral method (PSM) based on
the Chebyshev (Gauss-Lobatto) collocation expansion method. For this, we use a code
devised by Raspo et al. [66] and developed by Peres et al. [67] and integrating the full
Navier-Stokes equations (with 9, 0, and Jdy # 0) in a closed cylindrical domain. We use
this code for two different aims : (i) to investigate strictly axisymmetric turbulence at
higher Reynolds numbers than those permitted by the FSM and with boundary conditions
closer to those of realistic setups including in particular the von Kdérméan experiment ; and
(ii) to investigate the transition from axisymmetric (Jp = 0) to 3D turbulence. For this,
we adapte the code in two different ways.

The initial version of the code, developed by Raspo et al. [66], is first briefly described
in Section 3.2.1. We then present in Section 3.2.2 the modifications that we have done
so as to investigate the flows of interest. The results of some validation tests are finally
presented in Section 3.2.4.
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F1GURE 3.3: Temporal signals of statistical invariants for inviscid simulations under dif-

ferent resolutions. The curves are normalized by initial values of corresponding quantities.

3.2.1 Brief description of the initial version of the code

The specialty of pseudo-spectral methods lies in the fact that derivatives are calculated

in spectral space to ensure the numerical precision, while multiplication of terms will be
conducted in physical space to reduce time expenses. The code developed by Raspo et al.
[66] uses Chebyshev polynomials to decompose the radial and axial components of flow
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fields, while azimuthal components are descretized by Fourier modes.

We will show that the Chebyshev (Gauss-Lobatto) collocation method allows to
impose real wall boundary conditions to the flow domain. In fact, as the poloidal plane is
treated in the physical space, it is more intuitive and convenient to add desired conditions
to the domain boundaries.

Apart from the decomposition bases, the PSM that we use here has several differences
compared with the FSM presented in the last section :

1. The current PSM decomposes the three velocity components separately, while the
FSM has recourse to a vectorial basis that decomposes the three components once
for all. Thus, unlike Eq.(3.27), there will be three control equations concerning the
three components separately.

2. Most of the calculations will be manipulated in the physical space in the form of
matrix products. One of the advantages of this Chebyshev collocation method is that
the 1st- and the 2nd-order derivatives of the expanded variable can be analytically
expressed in the physical space in a matrix form. Therefore, the flow evolution within
the poloidal plane will be directly simulated in the physical space. This is the most
important element which will make high Reynolds numbers accessible.

3. For each velocity component as well as for pressure, both Dirichlet and Neumann
boundary conditions can be imposed to the walls of the cylinder. When Dirichlet
boundary condition are imposed (the boundary value can only be 0), one imposes
the no-penetration condition; when Neumann boundary condition is switched on
(the value of the boundary derivative against the wall’s normal direction can also
only be 0), one imposes the no-slip condition.

The time discretization method of the PSM is proposed by Raspo et al. [66], featured
by its modified projection method, is directly applicable in our cases.

Forcing method

To mimic the mechanical forcing by counter-rotating impellers, angular velocities €2 of
opposite signs are added to the upper and the lower bounds of our computational domain,
and they play the role of “rotors”. The lateral wall is fixed. The curved blades are not
taken into consideration for the sake of simplicity (see Fig.3.4). However, the junction
areas between the rotors and the lateral walls present some singularity. Take the upper
bound of the cylinder as example. The rotation velocity attains its maximum QR at the
outer radius of the rotors, but the nodes on the lateral boundary and vertically right under
the rotor layer should be motionless, meaning that there is a drop of |ug| from QR to 0 at
this junction area. The lower bound should deal with the same problem. To regularize this
singularity, a boundary layer function of Vj(z) = e~ (*~D/I is applied on the lateral wall
which softens the discontinuous drop into an exponential decrease. Here p is an arbitrary
shape parameter that equals 0.006 and is independent of the grid size. Otherwise, it is
shown by Serre and Bontoux [68] that the value 0.006 represents reasonably the gap size
of the junction in experimental devices.
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F1GURE 3.4: Sketch of the PSM numerical set-up. The impellers are simplified into sym-
metrically counter-rotating discs.

3.2.2 Adaptation of the code to investigate the transition from axisym-
metric to 3D turbulence (06 — ad;; a € [0,1])

As already mentioned, the original version of the code integrates the Navier-Stokes
equation without restriction on the spatial derivatives. Our purpose is to investigate
axisymmetric flows (0 0), but also flows slowly varying in the azimuthal direction

(Op — ady with 0 < o < 1).

Axisymmetric flows are mathematically described by the peculiarity dyp = 0. However,
they can also be described from another angle : for axisymmetric flows, the variation
period in the azimuthal direction is +o00. Similarly, general 3D flows retained in a cylinder
can be considered as flows of which the azimuthal variation period is 2. Then here comes
an interesting question : what are flows with an azimuthal variation period between +oo
and 27 7

If such intermediary flows can be simulated, then there should be some variation ten-
dencies that characterize their physics. One subject to look into is the characteristic length
scale of toroidal structures (denoted as L7). For axisymmetric flows, since the azimuthal
variation period is infinity, the toroidal characteristic length scale should also be infinitely
long : LT = +o0. For a general 3D flow, the toroidal characteristic length scale should be
of the same order as that in the poloidal plane (denoted as Lp), and conventionally we de-
fine them to be identical and equal to the cylinder radius R : L = Lp = R. However, for
cases where the azimuthal variation period is between +o0 and 27, one has Ly € [R, +00).
Then toroidal lengths can in fact be normalized by Lt instead of Lp, while original nor-
malization of poloidal lengths is kept. We can define dimensionless coordinates 7, Z and 6
such that :

o

r = Rr,
H _
iy
2

z =

Ql =

Z, (3.42)

0 = Ly = Lyrd = 2 Rrf,
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with G = 2R/H the aspect ratio of the poloidal plane. We introduce the notation
a = R/L7 and the toroidal normalization becomes rf = R7f/a. By applying this toroidal
characteristic length scale and the « parameter, the Navier-Stokes equations can be rewrit-
ten as
10u, 1l1lu. 11 Oug OJu,
Gor a7 Tarem oz
Req 04, Req <1 _ou, 1luy Ou, _ Ou, 1 ug)

=0,

2 ot ¢

¢ or TeT Y "™ G

__%@4_ i82ﬂr+i}%+ila282ﬂr 827:Lr _i@_iza%
o 2G?or  \G? o GPror Gt 002 09z GPrr GPro00 )
Req Oug Req ( 1_ Oug 1 ug Oug _ Oug luTUQ)

I e

c"or a7 " "z TG
1 0%ug 1193 11 0 0%y 0%ug 1 W 1 2 aar>

_2G2raae+<G2 o Gror Rt g o2 ar et
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Req 9p <1a2az L llow 11 ,0%, 62712)

2G 0z G2 or?2  G?r or  G?r? 00?2 0z2 )

(3.43)

where t is the dimensionless time, i, iy and u, are dimensionless velocity components,
Req = R?Q/v is the large-scale Reynolds number based on €, and p = p/(pR?Q?/2) is the
dynamic pressure coefficient based on €2. All of the derived variables are then discretized
within (7, 2) € [—1,1] x [=1,1] by Chebyshev polynomials. There are two arguments to
clarify before fitting these equations into numerical simulations :

1. Since Ly € [R,+00), one has « € [0, 1]. For the case where aw = 0, the toroidal char-
acteristic length scale is infinity. This also leads to the disappearance of azimuthal
derivation terms, and Eq.(3.43) returns to its axisymmetric version. For a = 1,
toroidal characteristic length scale is R, and Eq.(3.43) keeps the general 3D version.
Then, the cases of a € [0,1] represent the flows of which the regime is between
axisymmetric and general three-dimensional.

2. One can observe that in Eq.(3.43), 9y is replaced by 95 where 0 signifies the rescaled
azimuthal coordinate. This means that there is a mapping of the definition domain
of 0 to a rescaled definition domain of #. For the sake of numerical feasibility, this
rescaled azimuthal definition domain should be 6 € [0, 27].

In general, the result of the upper two arguments is that when adapting the algorithm,
one inserts the a-like factors before the azimuthal derivation terms :

——a—= and ——a —= (3.44)

with @ varies also from 0 to 2. This means that we consider velocity fields slowly varying
in the azimuthal direction.

3.2.3 Spatial and temporal resolution

We will check the spatial and temporal resolution for the PSM by using the same
method as for the FSM : the mesh size will be compared with the dissipation scales of
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different statistical quantities, while the time step fineness will be judged by calculating
the Courant number. However, differences arise from the fact that we now use a non-
homogeneous mesh :

1. Spatial resolution. Dissipation rates of various quantities are calculated through
the decomposition and integration methods mentioned in Appendices C and D, and
will be used to derive the dissipative wave-numbers like those in Section 3.1.6. The
effective wave-number of the largest mesh size will be chosen to compare with them.
Because of the property of Gauss-Lobatto collocation points, the largest mesh size
lies at the center of the domain. We denote its radial and axial dimensions as A Rpax
and A H .y, and define the corresponding maximal effective wave-number as

b = (22 (Y (3.45)
e ARmaX AHmaX ’ .

This effective wave-number will then be compared with the dissipation wave-numbers
of £, Z, I and H;.

2. Temporal resolution. Like in the FSM, we use the Courant number as a criterion
to determine the required time step. The time step appears in the calculation of
solver matrices. These matrices need to be recalculated if At changes its value.
We then adopt a fixed time step mechanism to simplify the procedure and to avoid
extra time expense, given the fact that the calculation of these matrices takes several
minutes. Due to the non homogeneity of the grid, we calculate the Courant number
for each velocity component on each grid node.

For axisymmetric flows, the Courant numbers are calculated as :

(2, t) At

Cr(r,z,t) = AR(r2) ' , (3.46a)
~|ua(r, 2, t) AL

Cy(r,z,t) = AH(r.2) |’ (3.46b)

with AR(r,z) and AH(r, z) the local grid sizes in the radial and axial directions
respectively. The maximal value among them, max(C,(r, z,t),C,(r, z,t)), will be
picked out as the characterizing Courant number of the current time step.

For non-axisymmetric flows, the Courant numbers are calculated as :

= up(r, 0,2, t) At
C’I‘(r70727t) = M )
- ug(r, 0, z,t) At
Cy(r,0,2,t) = | ———FF——
Q(Ta 3 %y ) T'Ae ) (347)
_ uy(r, 0, 2, t) At
C.(r,0,2,t) = A(Z(rél) ;

Cmax(1, 0, 2,t) = max(Cy.(r,0, 2,t), Cy(r,0, 2, 1), C.(r, 0, 2,1)).

3.2.4 Verification test of axisymmetric freely decaying flows

In this subsection, a verification test of the PSM code will be conducted. For this,
we simply run simulations by using respectively the PSM and the FSM, and compare
the results of both. For the FSM, the code is written for strictly axisymmetric flows;
for the PSM, axisymmetric flows can be simulated by setting a = 0. The two cases are
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for the same geometry (R = m and H = 1.77), initial condition (see Fig.3.5), viscosity
(v = 0.005), and boundary conditions :

u, =0 on lateral walls,

87{,, =0 on top and bottom,
or
g =0 on dD, (3.48)
87{2 =0 on lateral walls,
0z

u, =0 on top and bottom,

and are freely decaying from the initial condition. As mentioned in Section 3.2.1, the
PSM code indeed allows to simulate flows with partial slip boundary conditions, which is
reflected in Fig.3.5b by the fact that w, is not zero on top and bottom of the cylinder.

Fig.3.6 is the contour plots of i at a certain time during the evolution and shows
qualitatively the coincidence of the two simulations. Further, the coincidence is quantita-
tively validated by the kinetic energy curves in Fig.3.7 which are perfectly superimposed.
Besides, resolution tests and Courant number evolution are also shown (see Figs.3.8 and
3.9), showing the reliability of the two simulations. For details, the resolution for the FSM
test case 18 (Gmax, Mmax) = (52,45), giving rise to a maximal effective wave-number of 59,
and for the PSM test case it is (N, M) = (246,257), giving rise to a maximal effective
wave-number of 247 ; the time step of the FSM test case varies along the simulation, as
mentioned in Section 3.1.5, and At for the PSM test case is fixed as 5 x 107% s

0.857

'
=

-0.857 -1.5

-0.857
(a) Initial stream function 1 (b) Initial radial velocity component wu,

FIGURE 3.5: Visualization of initial conditions for the comparison cases.
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F1GURE 3.6: Contour plots of ¢ for the PSM and the FSM at ¢ = 5 s. Some slight
differences can be remarked and may be due to numerical errors.
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Coherent Structures in Statistically
Stationary Axisymmetric Turbulence

The general behavior of axisymmetric turbulence was recently studied in [7, 8, 9] in
cylindrical geometry, periodic in its axial direction, at fairly low Reynolds number. Coher-
ent structures predicted by statistical mechanics of the Euler equations were nevertheless
observed in freely decaying flows. In the current thesis, both our FSM and PSM codes for
axisymmetric flows allow not only the confinement of the cylinder, but also the possibility
for higher Re. It is therefore interesting to try to numerically assess in forced flows the
possible existence of coherent structures. Particularly, the PSM allows to investigate a
configuration which is close to the von Karman flow [21], where coherent structures are
experimentally seen. In this chapter, therefore, we will present the results obtained by
FSM and PSM in statistically steady states, and compare our observations with those in
[7, 8, 9] and [21].

4.1 Spectrally forced axisymmetric flow

In this section, results obtained for statistically steady flow using the FSM will be
presented and compared to those obtained in |7, 8, 9]. We recall that the computational
configuration in |7, 8, 9] is different from ours. Therein, a periodic boundary condition is
imposed in the z direction, which leads to an axial decomposition using complex Fourier
series. At difference, the computation domain in our thesis is confined in the z direction,
and trigonometric functions in the real number space are employed to decompose the
axial direction. The numerical method poses a constraint on the Reynolds number in our
simulations, as in |7, 8, 9]. Indeed, the fact of employing trigonometric functions in the
real number space instead of complex Fourier series allows a certain reduction of the size
of array (3.28), and thus a possible access to higher Reynolds numbers. Many interesting
results, either with or without energy injection, are given and analyzed in [7, 8, 9|,
concerning the presence of coherent structures, functional relationships between different
variables, energy spectra, cascade directions, velocity probability distribution functions
(called “PDF” hereafter), etc. We will evaluate these quantities and make comparisons
between our results and those in |7, 8, 9].

We consider the aspect ratio as in [8] with R = 7 and H = 1.77. We present
the results of a simulation, with a kinematic viscosity of ¥ = 0.0025 and a selected
band of wave-number k£ € [11,15] for the spectral forcing presented in Section 3.1.4.
The stationary Reynolds number Re = /2E/3H/v is about 1230. To achieve this,
the resolution is (Gmax,"max) = (52,45), generating a maximal effective wave-number
kmax ~ 59.
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4.1.1 Temporal results

Time signals of the statistical quantities and the resolution tests are shown in Fig.4.1.
Time is normalized by a characteristic time defined as

Lo R (4.1)

V2E/3

The curves of E, Hy and I; show an almost quiescent stationary state while those of H;
and I5 fluctuate are more intermittent. However, all of these quantities are rather well
conserved during 27 < t < 157. The resolution test compares the characteristic physical
cut-off wave-numbers defined in Section 3.1.6 with the numerical maximum wave-number.
The curves of the resolution tests show that except at the beginning of the simulation,
during the transient state, there is a sufficient overall resolution.

Because statistical mechanics theories predict the existence of coherent structures, it
will be interesting to inspect their emergence. Contour plots of the stream function ¢ at
different times are shown in Fig.4.2 and those of ¢ in Fig.4.3. For ¢ plots, no notable
structures can be observed. For 1), in contrast, coherent structures are better distinguish-
able. One can see that at certain moments, big structures appear and persist, while at
some others moments, they break into smaller ones which then tend to reunite again to
extend their sizes. We reiterate the conclusion drawn in [22] that the critical points of
the variational problem (2.57) are linearly unstable solutions of the Euler equations. It is
also experimentally confirmed by [21]| that coherent structures cannot resist the impact
of some “optimal” perturbations. It is clearly possible that the modal injection method
induces some movements playing the role of optimal perturbations that force the coherent
structures to wobble and to crush. The dynamics of 1 being stable only during certain
time periods, we investigate the averaged behaviors of the system during these periods.

4.1.2 Time-averaged results

There are indeed stable time intervals of different lengths during which the 1 structures
keep their sizes and do not move a lot. Fig.4.4 shows the time-averaged ¢ and o iso-
contours and functional relationships. Time average has been performed on the interval
41 < t < 67. Large and smooth structures of ¢ are seen. A clear fitting of the function
T =F@) =019y + 0.08@3 is extracted by the least square method. By focusing on the
coherent bulk where the effect of dissipation is less important than on the boundaries, and
with the expression of F(1)), the fitting of the function G(¢)) = € — @ &/ can also be
done, yielding G (1)) = 0.9¢. This means that the bulk flow resembles a solution of the
axisymmetric Euler equations (2.49).

4.1.3 Energy spectrum

Energy and helicity cascades

The energy and helicity cascades in three-dimensional turbulence have long been the
focus of many studies. First described by Richardson [69] in 1922, a three-dimensional
turbulent flow transfers energy from bigger to smaller and smaller scales until the vis-
cous dissipation comes into play. Basing on this description as well as a set of additional
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FIGURE 4.1: Temporal signals of statistical invariants and resolution tests for a forced
simulation. In this simulation, velocity fields of 27 < ¢ < 157 are considered stationary
and are thus used.

hypotheses, Kolmogorov [70] proposed in 1941, for stationary turbulent flows with suf-
ficiently high Reynolds numbers, a formula of the energy spectrum within the inertial
range :

E(k) = Cge?3k™/3, (4.2)
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structures. structure.
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(d) Strong disorder of the flow. (e) Reorganization into a new (f) Tendency of destabilization
dipole. again.

FIGURE 4.2: Contour plots of the stream function ¢ within the poloidal plane (r,z) €
[0, R] x [0, H] at different times. Both emergence and dissolution of big structures can be
observed.

where Cg is the Kolmogorov constant which is expected to be universal, € is the stationary
energy dissipation rate and k is the wave-number.

The cascade of helicity is also of interest because it is another invariant in general
three-dimensional flows, but its sign is not definite. Brissaud et al. |71] first discuss different
scenarii in homogeneous isotropic turbulence. For the helicity, the authors propose that
H, is always transferred in the forward direction ; for the kinetic energy, they propose that
the cascade can take place in either the forward or the inverse direction, but in both of
the two possibilities the energy cascade obeys the same scaling law (4.2) within the energy
inertial range. Further, for the case of direct helicity cascade with inverse energy cascade,
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FIGURE 4.3: Contour plots of the angular momentum o within the poloidal plane (r, z) €
[0, R] x [0, H] at different times. No persistent structure appears.

they suppose that the scaling law for the direct helicity inertial range is
Hy(k) ~ 63k — E(k) ~ 6%/3k77/3, (4.3)

with ¢ the stationary helicity dissipation rate. However, as pointed out by Chen et al. [72],
this scaling behavior is generally absent and may appear when the helicity has one single
definite sign. The reason of stating this condition is similar to that in two-dimensional
turbulence where the enstrophy Z is invariant and positive definite and thus hinders
the forward cascade. Numerical illustration of this mechanism is first given by Borue
and Orszag [73], and at the same time, simulations therein reveal a coexistence of direct
cascades of both energy and helicity with

Hy(k) ~ 0237 13=5/3, (4.4)

In later investigations, the helicity is divided into its positive and negative contributions
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FIGURE 4.4: Time-averaged v, o and relationships of @ = F(¢) and & — 6/5/ r?2 = G(y)
during 47 < t < 67. The scatter plots of functions F' and G consider only the points
within the bulk of (r,2) € [3R/16,7R/8] x [H/16,15H/16].

[74, 72|, leading to scaling predictions

E* (k) ~ Cpe?/3k5/3 [1 4 Om/C (55)] :

o 2’; o 2 (4.5)
= HE (k) ~ Cpe?3k72/3 [1 + —Hék £ (E)} :

with Cp, a constant characterizing the helicity cascade. Biferale et al. [75] consider then
only one sign of £ and H; of a homogeneous isotropic flow and observe a local energy
cascade in the inverse direction with F(k) ~ k~5/3 which corresponds to a direct helicity
cascade with E(k) ~ k~7/3.

However, there is no classic theory describing the scaling behavior of axisym-
metric turbulence. In von Karméan flows, where only the average flow is axisymmetric,
a —1.7 energy scaling for the direct helicity cascade region is reported experimentally by
Pinton and Labbé [76] and by Zocchi et al. [77] through local measurements under the
Taylor hypothesis. Without using the Taylor hypothesis, Herbert et al. [23] show a dual
cascade compatible with cascades of F and H7 in opposite directions : inverse cascade
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with E(k) ~ k=1 and forward cascade with E(k) ~ k=22 for Re > 10°. They explain that
such a scaling is compatible with direct cascade of H; and inverse cascade of E, associated
to the non-locality of the energy transfer. This means that the interaction between big
scales and small scales caused by strong shear is an important issue in real von Karman
flows since there are strong mean flows which will not allow the flow to be statistically
isotropic. In isotropic 2D turbulence, this distinction between local and non-local transfer
and its influence on scaling was investigated in [78|. Numerically, strictly axisymmetric
flows with periodic boundary conditions in the axial direction is simulated in Qu et al.
[8, 9]. The spectrum of a helical case (where H; has one single definite sign) is studied
and a dual cascade of E and H7 in opposite directions is also found but with different
scaling laws : E(k) ~ k=53 for E and E(k) ~ k%% for Hy, this latter scaling being
probably due to the influence of intermittency.

Results

In our case, because the helicity depicted in Fig.4.1 is positive definite, a forward
helicity cascade accompanied by an inverse energy cascade can be expected. We then
choose the stable period of 47 < t < 67, and the energy spectrum is shown in Fig.4.6a. This
spectrum shows the coexistence of an inverse and of a direct cascade (see “total energy”).
These cascades can be better characterized by the averaged energy flux spectrum. Indeed,
if one combines the two governing equations in Eq.(3.31), a simpler spectral form can be
obtained :

OE(k, 1)

o =T(k.1) - wk?E(k,t) + F(k,t), (4.6)

with T'(k,t) the transfer spectrum function and F'(k,t) the forcing function. Then, the
flux spectrum function II(k) can be defined as

k
(k. ) = / T, t)dr, (4.7)
0
and a positive value designates a gain of energy from smaller scales.

The averaged energy flux is shown in Fig.4.5, where a clear positive range of the flux
function II(k) for k < 11 can be seen. Meanwhile, one observes in Fig.4.5 that there is a
rather strong energy cascade in the forward direction, meaning that one has a case with
a split energy cascade. It is however possible that at higher Reynolds number only one of
these cascades persists. It will be shown in Chapter 5 that in the system of interest, energy
can be preferentially transferred towards large scales or towards small scales depending
on the ratio between the toroidal and the poloidal energy components Er/Ep.

In Fig.4.6a, the inverse energy cascade is shown to be compatible with a —5/3 scaling
in [71] for homogeneous isotropic cases. One remark is that the peak of energy takes
place at k = 2 corresponding to the size of the dipole structures observed in Fig.4.4a. If
one separates the total kinetic energy into its poloidal and toroidal parts as is done in
Fig.4.6a, it can be observed that the inverse energy cascade is mainly conducted by the
poloidal contribution and that the direct helicity cascade is dominated by the toroidal
contribution, and the same observation can be found in [8]. On one hand, the absence of
big and persistent structures in contour plots of @ can be explained by this phenomenon
because little toroidal energy is transferred to big scales; on the other hand, this also
leads to the fact that the integral value of Ep is much smaller than Ep, with the ratio
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FIGURE 4.5: Time-averaged energy flux spectrum. Both an inverse and a forward energy
fluxes are observed.

Er/Ep estimated to be 0.16, which is similar to that in [8]. In Fig.4.6b, the PDFs of both
radial and axial velocity components u, and u, are close to a Gaussian distribution, only
the azimuthal component exhibits flaring tails, meaning that the intermittency is largest
for ug. Some scaling laws which are not very clear are proposed in Fig.4.6a. As we will
see in the next section, the cascade scaling is even less observable when strong rotation is
present in the system. Also, one should always be aware that the effective wave-number
k in our context, defined as Eq.(3.35), are considered to be equivalent to, but are in fact
different from traditional Fourier wave-numbers, and that there is no theoretical scaling
prediction for axisymmetric turbulence. One can also expect that as the Reynolds number
gets higher, flatter scaling slopes for the direct helicity cascade may appear.
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(a) Spectra of E, Er and Ep. (b) PDFs of velocity components.

FIGURE 4.6: Energy spectra and velocity PDF of a helical case from the FSM code.

Because a higher Reynolds number of axisymmetric flows is reachable by the PSM, in
the next section, results of forced PSM cases will be interpreted and compared with the
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results of this section and with those of experiments.

4.2 Axisymmetric flow generated by counter-rotating discs

In the previous section we used a spectral forcing. In order to approach the experi-
mental boundary conditions, we consider in this section axisymmetric flows which are
generated by rotating top and bottom discs. This is performed using the PSM code, again
by setting a@ = 0. We remind that the pseudo-spectral method, which is fundamentally
different from the fully spectral method, avoids the direct calculation of the convolution
product (array (3.28)) in spectral space and therefore needs less computational resources.
This allows to attain higher Reynolds numbers. By using Chebyshev polynomials as
decomposition basis, more realistic boundary conditions can be achieved, namely solid
wall boundaries without penetration nor slip, which is also a difference with the FSM.
The forcing which is closer to experiments allows a better comparison with the results
from the experiments by Monchaux et al. [21]|. In [21], the functional relationships of
o = F(¢) and € — F'F/r? = G(¢)) were investigated. Here we will also focus on these
issues. Regarding spectral analysis, the By, basis which we used to analyze the spectra
in the last section is no longer applicable to decompose the velocity field because ug # 0
at the top and bottom of the cylinder. But the energy spectra of the central flow bulk
can still be studied through the B, basis, by excluding the data at boundary areas.

In a real von Karméan device (see Fig.4.7), the cylindrical vessel is equipped with
two rotating impellers on the top and the bottom. Each impeller consists of a disc and
numerous curved blades. By changing the rotation direction and by tuning the rotation
speed of each disc, different scenarii can be achieved, but the most classical scenario is to set
up a counter-rotation with the same constant angular velocity. In this thesis, the curved
blades are not considered in simulations to avoid meshing difficulty and programming
complexity.

FIGURE 4.7: Picture from [21], representing the working principle of a von Karméan device.
Toroidal mean flow is indicated by blue, poloidal mean flow by red arrows.

For experimental details we refer to [21]. There are also many other different
experimental set-ups using the von Karman device. Investigations point out that the
essential elements that have crucial effects to the results are the aspect ratio 2R/H ([22]),
the rotation speed asymmetry ([79]), the blade curvature ([20]) and Reynolds number
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([21, 80]). However, Ravelet et al. [20] show that even with different curved blades, the
scenarii are the same as long as the discs are symmetrically counter-rotating. These
conclusions then support the reasonability of comparing our no-blade simulations to
experimental flows stirred by impellers, if they share the same aspect ratio and the same
symmetrically counter-rotation, and attain sufficiently high Reynolds numbers.

Knowing that the radius of the von Karmén vessel in [21] is R = 100 mm and the
height (distance between inner faces of impellers) is H = 180 mm, in this section we also
set the aspect ratio of our computational domain to be H/R = 1.8. Precisely we have
R =7 and H = 1.87 (z € [-0.97,0.97]), and collocation point numbers in these two
dimensions are (N, M) = (676, 649) yielding a maximal effective wave-number of 650. The
time step is fixed as At = 5 x 1079 s. The angular velocity of counter-rotating boundaries
is fixed as €2 = 5 and the kinematic viscosity as v = 0.002, yielding a macroscale Reynolds
number of Req = R?Q/v = 25000. We adopt in this section this definition of Reynolds
number not only because it appears in the non-dimensional governing equations (and thus
in the algorithm), but also due to the fact that it is a common choice for von Kéarméan
experiments. Indeed, it is reasonable because in such cases, R is the forcing scale and QR
should be the characteristic velocity that determines the energy level. For comparison, if
we pick up the definition of the Reynolds number of the FSM section, our Req = 25000 is
equivalent to Re = /2E/3H /v = 3170 at its stationary state, which is 2.5 times higher
than that in the last section.

4.2.1 Temporal results

Temporal signals of the statistical quantities and the resolution tests are shown in
Fig.4.8. We apply again the typical time 7 calculated by Eq.(4.1) to normalize the phys-
ical time. All of these quantities of F, Hy, I1, I and Hy are rather well conserved after
t = 537. Particularly, it is expected that Iy converges finally to 0 because the angular
momentum is largely generated by the rotating discs, and in our case the discs are strictly
counter-rotating. The curves of the resolution tests tell that the current spatial resolution
is sufficiently fine. Because coherent structures are predicted by statistical mechanics the-
ories of the Euler equations, and more precisely that symmetric counter-recirculating toric
cells are reported in experiments, it will be interesting to see whether the simulated flow
reproduces these structures. Contour plots of 1) and o at different times are presented in
Figs.4.9 and 4.10, showing the stability of the structures of both variables. Indeed, since
in this case the forcing is well localized in space, the applied big scale injection may be
less destabilizing than the spectral forcing used in the previous section. The shear layer
in the middle that delimits the two recirculating cells is not static and moves in a chaotic
manner around its average position at z = 0, which is in agreement with experimental
observations [21]. Further, compared to Figs.4.2 and 4.3 of the last section, there turns
out to be a higher coherence between instantaneous values of ¢ and o, and thus better

fittings for the averaged functional relationships of F(1)) and G(¢) can be expected.

4.2.2 Time-averaged results

Because the flow is statistically stationary after t = 537, an averaging operation is
applied to the evolution in the time interval of 537 till the end of 977. Averaged contour
pictures of ¢ and & (within the entire domain) are given in Figs.4.11a, 4.11b and 4.11c.
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FIGURE 4.8: Temporal signals of statistical invariants and resolution tests for a forced
simulation. As explained in Appendix C, the dissipation rate of I; and H; in a mechanically
forced case are not well defined, and hence only the energy and enstrophy dissipation rates
are used to check the resolution.

Coherent structures can be observed for both 1 and . For &, the structures are difficult
to detect since there are extreme value appearing at r ~ 0. However, when the color scales
are adapted to zoom on smaller values, the vorticity structures resemble those of 1. The
averaged fields in [21] are shown in Fig.4.12. One can see that the structures of our case
are very similar to those in [21], and that both of them are located in areas close to the
lateral wall and occupy a radial extent of R/2. As for scatter plots of F(3) and G(3),
the same principle as that in |21] is adopted to use only the central flow bulk data of
r < 0.81R and —0.56H/2 < z < 0.56H/2. Indeed, boundary areas are locations where
viscous effects, strong shears and impeller stirring take place and may lead to obvious
deviations from theoretical predictions considering Fuler equations which are inviscid and
unforced. Scatter plots concerning the flow bulk as well as the fittings obtained via the
least square method are presented in Figs.4.11d and 4.11e. A high similarity between them
and those of [21] can be seen : they are all cubic and the fittings of G of both possess a
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FIGURE 4.9: Contour plots of the stream function ¢ within the poloidal plane (r,z) €
[0, R] x [0, H] at different times.

horizontal band of zero. Compared to those of the FSM in the last section, the current
functional fittings are much neater and clearer. The fitting of @ = F(3) appears to be in
a cubic form of F(v)) = —41882@3 + 2.057) which is compatible with the observation in
[21]. The fitting of £ — & 7/r? = G(¢) turns out to be G(¢)) = —346020@3 +15.16%), and

exhibits a wide range of G(¢) = 0.

Low Reynolds numbers results

For comparison, we now investigate the effect of Reynolds number. For this, we also
give the results of cases of which the kinematic viscosity is respectively 10 times and 100
times greater, corresponding to Req = 2500 and Req = 250. For these flows, coherent
structures and functional relationships can still be observed. Tendencies (see respectively
Fig.4.13 and Fig.4.14) are that as Req gets smaller, coherent structures become more
circular, and the functional relationships progressively disappear, as expected since the
flow is not expected any more to be a solution of the Euler equations.

4.2.3 Energy spectra of central flow bulk

On one hand, the modes of Chebyshev polynomials are not as intuitive as those of the
FSM, let alone the comparison to wave-numbers of the Fourier transform. The Chebyshev
modes cannot be directly linked with physical length scales, which can be reflected from
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FIGURE 4.10: Contour plots of the angular momentum o within the poloidal plane (r, z) €
[0, R] x [0, H] at different times.

the fact that the Gauss-Lobatto collocation points are not equi-distant. On the other, the
B, basis derived in FSM part is no longer complete for a decomposition of a velocity
field of which ug # 0 on the top and the bottom of the cylinder. However, if one chooses
to consider only the velocity field of the flow bulk, By, is again valid to decompose the
filtered velocity field. Since the temporal signal of the helicity H; in Fig.4.8 possesses
one single definite sign (effect of the formation of toric recirculating cells resulting in the
alignment of u and w), one can imagine that there might be a similar dual cascade :
forward for the helicity and inverse for the energy. The spectra concerning the flow bulk
are depicted in Fig.4.15. Almost all of the energy is contained in the toroidal component.
A flatter slope is observed for & < 15 and a steeper slope of —3 controls the region
of kK > 20. These slopes can be reasonably associated to inverse and direct cascades,
respectively. However, the Reynolds number is too low and the scaling ranges consequently
too small to accurately assess asymptotic scaling. Indeed, these slopes are different from
existing theoretical attempts, experimental observations and numerical estimations. First,
they are not compatible with —5/3 and —7/3 scalings in |75] that treats isotropic flows
obtained from decimated Navier-Stokes equations. Second, they are different from the
—1 and —2.2 power laws in [23]. Indeed, although the flow investigated in this section
is also subjected to strong mean motions and should have strong non-locality, there is
a difference between the flows in 23] and our simulated flow : in [23], the radial and
azimuthal energy components are of the same order and are one-order greater than
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the axial energy component, while in our case, the toroidal (azimuthal) component is
one-order more intensive than the poloidal (radial + axial) component. Third, the slopes
seen in Fig.4.15 are different to those obtained by FSM either in [8] or in the last section
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of this thesis. One can note that in either the case of 8] or the case in the last section,
the poloidal energy component is more important than the toroidal, but the situation is
reversed in the current simulation due to the presence of a strong counter-rotation. A
supposition can be put forward that in axisymmetric flows, the scaling behavior is highly
dependent on the energy distribution among the radial, azimuthal and axial directions,
and can be significantly affected by the adopted filtering principles. At least, the for-
mer half of this supposition will be confirmed by simulations presented in the next chapter.

4.3 Summary

In this chapter, we compare the results of both the FSM and the PSM to those of
existing studies. Coherent structures are observed in both instantaneous and averaged
fields, in agreement with theoretical predictions and experimental observations. Functional
relationships are clear in averaged fields of off-boundary flow bulks, and are particularly
clear in the PSM results where a higher Reynolds number is reached and the flow is
forced by rotating discs rather than by a spectral forcing. This is the first time that
the existence of such coherent structures and associated relationships is evidenced in
strictly axisymmetric forced turbulence (in literature, experimental results were obtained
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in statistically axisymmetric turbulence, numerical results in freely decaying turbulence).

FEnergy spectra and scaling behaviors are particularly discussed in parallel with a
succinct review of relative theoretical, experimental and numerical works in literature.
For the results issuing from the FSM, the extracted scaling slopes are comparable to those
obtained by Qu et al. [8, 7, 9]. As for the PSM part, the extracted scaling slopes differ from
the reported results in [75, 23]. We suspect that spectra scalings of von Kéarman turbulence
depend on the energy distribution among the radial, azimuthal and axial components.
Let us recall that the numerical and experimental Reynolds numbers are also very different.

The comparison and agreement of the two parts serve us as confirmation of the reliabil-
ity of the two codes. This step of validation is important because the codes will be used for
other studies, concerning the transition behavior from non-swirling axisymmetric flows to
swirling axisymmetric flows (see Chapter 5) and the transition from strictly axisymmetric
flows to general cylindrical 3D flows (see Chapter 6). Simulations from non-swirling to
swirling axisymmetric flows will be conducted by using the FSM code, while the simula-
tions from strictly axisymmetric flows to general cylindrical 3D flows will be conducted
by using the PSM code.






CHAPITRE 5
Transition from Non-swirling to
Swirling Axisymmetric Turbulence

The work presented in this chapter was done in collaboration with Bérengére Dubrulle
(SPEC, CEA Saclay) and Hugues Faller (LIMSI). The present chapter is the copy of an
early version of a manuscript in preparation, which will be shortly submitted to Physical

Review Fluids : Z. Qin, H. Faller, B. Dubrulle, A. Naso and W. Bos, Transition from
non-swirling to swirling azxisymmetric turbulence.

5.1 Introduction

Transitions between different states of fluid flow have been intensively studied since
the work of Osborne Reynolds, who systematically characterized the transition from
laminar to turbulent pipe flow [81]. In that transition, the control parameter which
allows to switch from one state to another is the Reynolds number. More recently,
transitions between different turbulent states have received attention [26]. For instance,
the transition between two- and three-dimensional turbulence was first investigated by
Frisch, Lesieur and Sulem [40]. The control parameter used in this work was the flow
dimensionality D, and the authors reported that the energy cascade direction (forward
in three dimensions, backward in two dimensions) changes for a value of D close to 2.
Transitions between different turbulent states have recently received even more attention,
in particular in the context of thin fluid layers |28, 29|, where the control parameter is
the ratio between the thickness of the fluid layer and the scale at which energy is in-
jected. In these numerical investigations the Navier-Stokes equations were integrated in a
periodic domain, and the only external force to which the flow was subject was the forcing.

A distinct manner to influence the effective dimension of a turbulent flow consists
in applying anisotropic body forces. For instance, a recent investigation showed the
existence of a subcritical transition in rotating Rayleigh-Bénard convection [82], where a
condensate appears for a particular choice of the control parameters. Other examples are
the application of a magnetic field on a conductive fluid, resulting in the appearance of the
Lorentz force, or the application of a solid body rotation, introducing the Coriolis force in
the momentum balance [83]. When the order of magnitude of these forces becomes large
compared to that of the inertial ones, the flow becomes invariant, or almost, along the di-
rection of the magnetic field or of the rotation axis, respectively. These two configurations
therefore exhibit transitions from three-dimensional three-velocity-component (3D3C)
to two-dimensional three-velocity-component (2D3C) turbulent flows. In other words,
the flows in these examples have three non-zero velocity components, but these three
components can vary either in the three dimensions or in a plane only (perpendicular to
the axis of rotation or to the magnetic field).
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A different transition between turbulent states is the transition from a 3D3C to a
three-dimensional two-component (3D2C) flow. A typical example is strongly stratified
turbulence, in which the dynamics is almost entirely confined in the plane perpendicular
to the imposed density gradient, but these two velocity components vary strongly in the
three directions [84].

In the present work we will investigate by direct numerical simulation a transition from
2D2C to 2D3C turbulence. This transition occurs in strictly axisymmetric turbulence,
solution of the Navier-Stokes equations modified such that the flow is invariant in the
azimuthal direction. This system is intermediate between two- and three-dimensional
turbulence, and was recently investigated by direct numerical simulation (DNS). It was
shown in particular that an inverse energy cascade, responsible for the generation of
large scale coherent structures, and a direct helicity cascade towards small scales can
coexist in this flow |7, 9]. As predicted from theoretical works using statistical mechanics
tools [6, 85, 22|, different behaviors were obtained for non-swirling (zero azimuthal
velocity component) and for swirling flows. We investigate here the transition from the
non-swirling (two-dimensional two-component, 2D2C) to the swirling (two-dimensional
three-component, 2D3C) regime.

The chapter is organized as follows. We first recall the definition of strictly axisym-
metric turbulence and give some definitions in Section 5.2. The numerical method and the
results of the simulations carried out are presented in Section 5.3. A statistical model is
derived and its results are compared with these numerical data in Section 5.4. Finally, our
conclusions are reported in Section 5.5.

5.2 Axisymmetric turbulence

We consider incompressible, Newtonian and isothermal axisymmetric turbulence. The
flow is confined in a cylindrical domain of radius R and of axis length H, and is solution of
the Navier-Stokes equations written in cylindrical coordinates (r, 6, z) for the three velocity
components u = (u,, ug, u,). The system is assumed invariant in the toroidal direction. In
practice, this means that w = (u,(r, ), ug(r, 2), u.(r, 2)) and that the pressure p = p(r, z),
so that any toroidal variation dg(u,p) is zero. All external effects which can inject energy
into the system in this simplified system are modelled by a forcing term added in the
momentum equation. Under these assumptions, the flow is solution of the following system
of equations :

2

1 U

Dt[ur] = fr + VAU — ;arp_'_ 797 (51)
1

Dt[uz] = f.+vALu, — 2;82]% (5'2>
Uptl

Dilug] = fo+vDoug — Tr ¢ (5.3)

where the operator Dy is defined as
Dt[g] = 8tg + urarg + uzaz.% (5'4)

p is the fluid density, v its kinematic viscosity, and A; are the three components of the
cylindrical vector Laplacian. Incompressibility is ensured by the relation

%&(rur) + 0,u, = 0. (5.5)
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The forcing f considered in this investigation is based on the negative viscosity method
[65] and will be defined more precisely later on.

We will distinguish throughout this study the poloidal plane (7, z) from the toroidal
(azimuthal) direction. The interaction between the toroidal and the poloidal dynamics
is represented by the last terms on the right-hand sides of Eqs.(5.1) and (5.3). These
coupling terms will be of major importance in the following. A simple measure of the flow
dimensionality is the ratio y = Er /Ep7 where Er and Ep respectively denote the toroidal
and poloidal components of energy :

ET:@?, (5.6)
Ep = W (5.7)

and (...) are volume averages. If v = 0 the flow is purely poloidal (up = 0), whereas if
~v > 0 toroidal and poloidal velocity fluctuations coexist. These energy components are
solutions of equations that can be derived from the Navier-Stokes equations (5.1-5.5) and
formally write :

dEp

— = Fp— T 5.8
i p—ep+t 1, (5.8)

dETr

— = Fp—ep-T 5.9
dt roerT S (5.9)

where ep and ep are viscous dissipation terms (ep,ep > 0), Fp and Fp are forcing terms
(Fp,Fr > 0), and the transfer from the toroidal to the poloidal energy components is
(deduction in Appendix E.1) :

T <UEU> _ (5.10)

r

5.3 Numerical simulations

5.3.1 Method and parameters

The Navier-Stokes equations (5.1-5.5) were integrated by using a fully spectral method
based on an expansion of the velocity field in a basis consisting of a combination of Fourier
modes in the axial direction and of Bessel functions in the radial one [7] (the code is based
on the original design of [58]). In this approach, n and ¢ are the mode-numbers respectively
associated to the axial and radial directions, k,, being the axial wave-number and 7, the
qth zero of the Bessel function J; in the radial direction. This allows to define a global
wave-number defined as k(n,q) = (k2 + ’qu)l/ 2. As already mentioned, use was made of
the negative viscosity method [65] :

filk) = civh(k)ii(k), i€ {r0,z}, (5.11)

where § denotes the spectral coefficient associated with a function g(r,0, z), h(k) = k?
for kg min < k < kfmax and zero elsewhere, and ¢; is a dimensionless forcing coefficient
measuring the intensity of energy injection in the ¢ direction (i € {r,6,z}). Contrary
to the configuration investigated in [7, 9], in which the flow was periodic in the axial
direction, we imposed a confinement of the fluid in the cylindrical domain by using a
suitable choice of the axial mode-numbers n.
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cp=3,cr =1 (ep/ecp =1/3) and (b) cp = 1, ¢ = 3 (ep/cp = 3). Time is normalized
by 7 = R/(2E/3)"/?, where E is the total kinetic energy of the flow time-averaged in the
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state, v = Er/Ep, plotted as a function of the forcing parameters ratio, cr/cp, for

the complete set of simulations. (b) Transfer from the toroidal to the poloidal energy

components, T = <u§ur / r>, plotted as a function of ¢ /cp.
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F1GURE 5.3: Contour plots of the time-averaged poloidal stream function v defined as :
up = =0, /r, uy = 0p1p/r. The average is performed during the statistically steady state.
The time interval over which ¢ is averaged is (a) 4 < ¢t/7 < 16 and (b) 9 < t/7 < 22.
Forcing parameters are : (a) cp = 3, cr = 1 (¢p/ep = 1/3) and (b) cp = 1.2, e = 3.6
(er/cp = 3).
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FIGURE 5.4: Time-averaged (a,b) energy spectra of the total, poloidal and toroidal energy,
and (c,d) energy flux. Values of the forcing parameters : (a,c) cp =3, cr =1 (ep/ep =
1/3), (b,d) cp = 1.2, ¢ = 3.6 (er/cp = 3). The vertical dashed lines indicate the range
of wave-numbers in which forcing is applied.
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More than 150 simulations were carried out in a cylindrical domain of radius R = 7
and height H = 1.77. In all of them the viscosity was set to v = 0.01. Calculations were
performed using 52 modes in the radial direction and 45 modes in the axial one. The forcing
band, 11 < k£ < 15, corresponds to scales intermediate in size between the dissipation scale
and the cylinder size, as in [9], which allows for the existence of cascades towards both
small and large scales. The forcing coefficients were set such that ¢, = ¢, = ¢p and ¢y = cp.
The values of ¢p and ¢p were both chosen in the interval [1, 3.6]. Statistically steady states
were reached in all cases. The results presented in the following subsection were obtained
during them.

5.3.2 Numerical results

We first show in Fig.5.1 the time evolution of the poloidal and toroidal energy
components, for two distinct choices of the forcing parameters such that ep/cp = 1/3
and cp/cp = 3 respectively. Statistically steady states are observed after a transient
time. In this regime, although both energy components fluctuate around finite values
when cr/cp = 3 (Fig.5.1(b)), the toroidal energy component E7 is found to be zero for
cr/cp = 1/3 (Fig.5.1(a)). In the latter case, the flow therefore remains 2D2C, without
swirl (ug = 0).

A more refined information is provided in Fig.5.2(a), in which the ratio between the
toroidal and poloidal energy components time-averaged during the statistically state, ~, is
plotted as a function of the ratio ¢z/cp (in the range of ¢ and cp values considered here,
+ depends only on the ratio of these parameters). A transition from a 2D2C (Ep = 0)
to a 2D3C (Ep # 0) state, occurring for e¢p/cp = 1, is clearly visible. For weak toroidal
forcing, the flow is purely poloidal, governed by purely two-dimensional dynamics. We
recall here that axisymmetric turbulence can, in the absence of toroidal fluctuations, be
reformulated, using a suitable change of variables, as purely Cartesian two-dimensional
turbulence |86, 87]. When c¢r/cp ~ 1, a sharp transition is observed towards a swirling
state, where both toroidal and poloidal velocity components are finite.

The different natures of the flows for ¢y /cp < 1 and er/cp > 1 are also illustrated in
Fig.5.3, in which the poloidal flow time-averaged during the stationary state is shown.
Coherent large-scale structures reminiscent of two-dimensional turbulence are clearly
visible in the case cr/cp < 1 (Fig.5.3(a)), which is not the case when cr/cp > 1
(Fig.5.3(b)), whatever the time interval chosen. The exact type of structures obtained
in the former case may depend on the time interval chosen, as is well known in forced
two-dimensional wall-bounded turbulence [88].

Finally, we illustrate the different dimensionalities of the flows for ¢p/cp < 1 and
cr/cp > 1 by showing in Fig.5.4(a,b) energy spectra. When cr/cp < 1 (Fig.5.4(a)), a
clear signature of an inverse energy cascade is observed, unlike in the case cp/cp > 1
(Fig.5.4(b)). This result is confirmed in Fig.5.4(c,d), in which the energy flux is shown.
For the purely poloidal flow (Fig.5.4(c)), an important part of the energy is transferred
to lower wave-numbers. This is not the case in the swirling regime (Fig.5.4(d)), where the
energy flux is predominantly directed towards the large wave-numbers.

To summarize, we have shown numerically the existence of a transition from 2D2C to
2D3C turbulent flows. The control parameter of this transition is the ratio between the
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forcing coefficients, c¢r/cp, the transition occurring for e¢r/cp ~ 1. The order parameter is
the ratio between the toroidal and poloidal components of energy, v, which measures the
flow “componentionality” : 2D2C for v = 0, 2D3C for v # 0. We now derive a model allow-
ing to reproduce this transition. A crucial term to model is the transfer from the toroidal
to the poloidal energy components, 7', defined in Eq.(5.10). This term was calculated by
direct numerical simulation ; its time-average in the statistically steady state is plotted as
a function of ¢r/cp in Fig.5.2(b). For ¢p/cp < 1 (2D2C turbulence), no transfer occurs
between both flow components, as expected. For 1 < ep/cp < 1.3, energy is preferentially
transferred from the poloidal to the toroidal fields (T < 0, the poloidal field “feeds” the
toroidal one), whereas for higher values of ¢p/cp it is transferred from the toroidal to the
poloidal directions (T > 0).

5.4 Statistical model

In order to elucidate the nature of the transition, we developed a statistical model
of the dynamics. Our aim was to derive the simplest possible model able to capture
the steady states of the system (5.8-5.9), by estimating the five terms appearing on the
right-hand sides of these equations.

The derivation of the statistical model is presented in Section 5.4.1-5.4.3. The values
of its free parameters are then determined in Section 5.4.5, by using the direct numerical
simulation data. We finally calculate analytically, in Section 5.4.6, the stationary solutions
Ep and Ep of the model, and compare them to the direct numerical simulations results.

5.4.1 Dissipation modelling

We first estimate the viscous dissipation terms ep and 7. Even though the Reynolds
number of our simulations is only moderate, we will use for the sake of simplicity argu-
ments in principle valid for high Reynolds number flows. In this regime, the dissipation
rate is in general not set by viscosity, but rather by the nonlinear energy transfer between
scales.

This inertial transfer is associated with the nonlinear advection term of the Navier-
Stokes equations, which formally writes for axisymmetric flows 0,9 + u.0,g, where g
can be any of the velocity components. For such flows the nonlinear advection is therefore
due to the poloidal velocity components u,,u,. The dissipation rates ep and e can be
therefore estimated as

E

ep = dp—2, (5.12)
T
E

er = dp—=, (5.13)
T

where dp and dr are dimensionless model parameters, and 7 is a typical time scale asso-
ciated with the poloidal motion :

7~ L/EY? (5.14)
In this expression L is a length scale, undefined at this stage. We will come back to
this point later on. Equations (5.12, 5.13, 5.14) form the simplest possible model for the
dissipation terms ep and ep.
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5.4.2 Forcing modelling

According to Eq.(5.11), the simplest model for the forcing is :
Fp = BpcprEp, Fr = BrervEr, <515)

where Bp and B are model parameters.

5.4.3 Transfer modelling

In order to model the transfer term 1" = <ugur / r>, we first derive an equation for the
triple product ugur. Using the incompressibility condition and ignoring viscous dissipation
and forcing, it is possible to derive from the axisymmetric Navier-Stokes equations (5.1-
5.5) the following equality (deduction in Appendix E.2) :

4 2

2u$ug Ug U
— — —=+ —=0yp| - 5.16
. T, 0w (5.16)

1
Op(udu,) = — Lar (ruzug) + 0. (urusug) +
Applying the operator () to this equation leads to :

2uzu 4 2
o (ugur) =~ (220 1 (M)~ (o). (5.17)

Following [57], the pressure term is modelled as :

2
Yo\ oL
< ) 87»p> - (ugu, ), (5.18)

where the typical correlation time of the triple correlations is 7, defined in Eq.(5.14).
Combining Egs.(5.17) and (5.18) and making the crude assumption that (f(r)) ~ (g(r)) =
(f(r)/r) ~ (g(r)/r) allows to propose the following rough, statistically homogeneous model
for the transfer term :

2 2,2 4
UG Uy 2uyuy U
~ —T 2 — —2

T T T

N T<“§ (ug_zuz)>. (5.19)

Estimating r as R in the right-hand side of Eq.(5.19), assuming that <u2> ~ <u2>, and

z

neglecting all correlations between uZ, u? and u?2, the transfer can therefore be estimated
as :
Er
E? _
= CTR—g (1-971), (5.20)

where ( is a dimensionless parameter of the model and 7 can be estimated as in Eq.(5.14).

Inserting the estimates (5.12, 5.13, 5.15, 5.20) in the sytem (5.8, 5.9) leads to a model
remarkably similar to a classical Reynolds-stress model formulated in cylindrical coordi-
nates [89]. More sophisticated approaches might be envisaged if the present estimate does
not capture the physics of the system.
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FIGURE 5.5: ETEIID/2/5T calculated by DNS, plotted as a function of v (red dots). The
(black) line shows the best data fitting 0.19+ 0.41 exp(—1.19%?). Following Eq.(5.13), this
fitting provides an estimate of L' = L/drp.

5.4.4 Determination of the length scale L

The model derived in the previous subsections requires an expression for the length
scale L appearing in the expression of the time scale 7, Eq.(5.14). As a first guess, we
assumed that the typical poloidal length scale is proportional to the domain size, and
therefore set L = R. Under this assumption, the model only displays a weak qualitative
agreement with the numerical data.

Our second choice consists in extracting a length scale L(y) from the numerical data
using Eq.(5.13) (an equivalently choice would have been to use Eq.(5.12) instead). For
this, we plotted for each run the quantity ETE}D/ 2 /er (thereby estimating L/dp according
to Eq.(5.13)) as a function of 7. As shown in Fig.5.5, this quantity is well approximated
by the relation :

L' = L/dy ~ ErEY?Jer ~ 0.19 + 0.41 exp(—1.14%5). (5.21)

We will thereafter use this expression of L' = L/dp(y). With this choice, the model can
be rewritten as :

dEp , BY? ErEY?

— = Ep—d -1 5.22
1/2 1/2

dET ETEP /ETEP

— = Er — — -1 5.2

where dp = dp/dr and (' = (/dr.

5.4.5 Determination of the model parameters

The model (5.22-5.23) contains four a priori free parameters Sp, fr, dp and (',
whose value need to be determined. This was done by applying a linear regression to
the DNS results, plotting : (i) F; as a function of E; (i € {P, T}, see Eq.(5.15)); (ii) ep
as a function of E;’D/Q/L’(fy) (Egs.(5.12), (5.14) and (5.21)); and (iii) T as a function of
ErEY*(y —1)/L'(7) (Bqs.(5.20), (5.14) and (5.21)).
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FIGURE 5.6: Determination of the model parameters (a) 8p, fr (b) dp and (c) ¢’ by linear
regression of the DNS data.

As shown in Fig.5.6, all the resulting curves display approximately linear dependencies,
which confirms our modelling. We found : Sp ~ 51, fr =~ 156, dj ~ 0.28, and ¢’ ~ 0.024.
The linear approximation is particularly well satisfied for Fr and T'. For Fp and ¢p this
approximation is less satisfying, in particular for small values of these quantities.

We compare in Fig.5.7(a) the transfer modellings (5.20, 5.14, 5.21) (with ¢’ = 0.024)
with the definition of T', Eq.(5.10), for different values of . A good agreement is obtained,
thereby providing a first, partial validation of the model.

5.4.6 Analytical solution of the model and comparison with the numer-
ical data

Steady states of the system (5.22-5.23) can be easily determined. They are solutions
of the following equation for ~ :

1-— 1—dpwmy—
gy = o (5.24)

where n = (Brer)/(Bpep). For any n (or, equivalently, any cr/cp), v = 0 is a solution.
For 7 > n. such that :

2=+ 21 (dp+ 1)

= 5.25
corresponding to a value of (¢p/cp). = 1.13, another solution exists :
-1 —1)2+4n[1 + (dpn—1)/¢
1=V = 12+ Al (dpn — 1)/CT (5.26)

2n

The resulting function ~(cp/cp) is plotted in Fig.5.7(b), and displays an excellent
agreement with the numerical results.

The asymptotic value of v = Er/Ep defined in Eq.(5.26) for large values of ¢z /cp (or
¢) is lime ooy = (14 /1 +4dp/{’) /2 ~ 3.95, which is therefore the maximal value of
the ratio between the toroidal and poloidal energy components permitted in this system
(see Fig.5.7(b)).
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FIGURE 5.7: (a) Steady state values of the transfer T plotted as a function of v : models
(5.20, 5.14) with Eq.(5.21) and ¢’ = 0.024, compared with the numerical simulations
results. (b) Steady state values of v plotted as a function of ¢r/cp : analytical solution
of the model (5.26) with Sp = 51, fr = 156, dp = 0.28, and ¢’ = 0.024, compared to
the numerical simulations results. The horizontal dashed line shows the asymptotic value

(14 /1+4d,/C) /2.

5.5 Conclusion

Direct numerical simulations of axisymmetric turbulence forced by a negative viscos-
ity method show the existence of a sharp transition between 2D2C, purely poloidal, or
non-swirling turbulence, and the 2D3C poloidal-toroidal, or swirling turbulence. On the
level of kinetic energy, the steady states of the system are well captured by a statistical
model, reminiscent of a Reynolds-stress closure. This model is derived using assumptions
usually valid in the limit of high Reynolds number turbulence. It would be interesting to
investigate numerically the dependence of the transition on the Reynolds number.

Finally, a transition from 2D3C (strictly axisymmetric) to 3D3C turbulence could be
investigated by using similar tools. This will be done in the next chapter of this thesis.






CHAPITRE 6

Transition from Axisymmetric to
General Three-dimensional
Turbulence

In the previous chapter, we investigated the transition from non-swirling to swirling
flow in a purely axisymmetric set-up. This transition was therefore considering the 2D2C
to 2D3C transition. The next step towards realistic flows is the transition from 2D3C
to 3D3C flows and this is what will be considered in this chapter. To carry out this
investigation, we use the pseudo-spectral code which has been modified as described in
Section 3.2. The results will be modelled, as in the previous chapter, by a description in
terms of volume-averaged kinetic energy components.

6.1 Non-integer dimensions

One of the cornerstones of the theory of isotropic turbulence is its supposed small-
scale universality at high Reynolds numbers. In practice only very few flows are close to
isotropic. For instance, oceanic and atmospheric flows are three-dimensional but due to
the presence of geometrical confinement and body-forces (rotation and/or stratification)
the nature of the turbulent motions is at certain scales more two- than three-dimensional.

Compared to academic isotropic flows, realistic flows thus show features which are
somewhere between 3D (presence of a direct energy cascade towards small scales) and
2D (presence of well-defined coherent structures) turbulence. Such situations can be
investigated numerically by directly integrating the Navier-Stokes equations combined
with the appropriate body-forces and boundary conditions. In the present chapter we
proceed differently by modifying the Navier-Stokes equations to mimic the anisotropic
behavior corresponding to a dynamical dimension which is somewhere between two and
three.

The way in which we do this is the following. We consider the Navier-Stokes equations
in cylindrical coordinates (a simplified form of Eq.(3.43)) :

(@) uj
D" lur] = fr+vANu = Opp+ =L, (6.1)
Dga) [u)] = f.+ VAga)uz — 0,p, (6.2)
(0% fe% « Uu 'U,r
D§ )[ue] = fo+ Z/Aé )ue — ;8@19 — 07’ , (6.3)

where the operator D(®[g] is defined as

D9 g] = 8:9 + u,Brg + u.8.9 + a%ﬁgg, (6.4)
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Aga) are the three components of the cylindrical vector Laplacian, where, as in D(®) [,

2

all azimuthal derivatives are multiplied by « or a* according to their order.

Incompressibility is ensured by the relation
r 10, (ruy) + Oyu, + ar 1 0p(ug) = 0. (6.5)

The above system represents the Navier-Stokes equations for = 1 and axisymmetric flow
for a = 0. In between these two values the flow is expected to show a transition between
the two regimes. It is this transition that we will try to characterize in the following.

6.2 Numerical set-up

As in the simulations presented in Chapter 5, the computational domain has a
cylindrical geometry with an aspect ratio of H/R = 1.7. The kinematic viscosity is
v =0.01.

In the present chapter the flow is forced through a linear forcing [90, 91|

This forcing is different from the spectral-band forcing, as it is applied to all scales of the
velocity field.

Its implementation is easier which is convenient since in the pseudo-spectral method,
based on Chebyshev polynomials it is more difficult to define the wave-number k used
before in the spectral code. The forcing is applied in the poloidal plane only, fy = 0 and
fr = f. with a coefficient 8 = 0.04 s~!. Computations with azimuthal forcing showed
that a very strong dominant, almost uniform azimuthal flow was generated without a
very interesting dynamics, and we focus therefore on the case of pure poloidal forcing.
Recalling the fact that in this limit the o = 0 axisymmetric flow does not generate any
toroidal component, our choice will allow to see for which value of « this purely poloidal
flow becomes unstable.

The physical time step is set to be At = 5 x 107 s, and the temporal resolution
is assessed by monitoring the Courant number as a function of time (see Fig.6.1).
The maximal Courant number is chosen in the manner described in Section 3.2.3.
Simulations with different @ varying from 0 (strictly non-axisymmetric case) to 1 (normal
three-dimensional case) are carried out, namely o = 0, 0.05, 0.1, 0.15, 0.2, 0.25, 0.3, 0.4,
0.5, 0.6, 0.7, 0.8, 0.9, 1.

With these numerical settings, the attainable large-scale Reynolds number, defined
as Re = Hy/2E/3/v, is about 300, which is rather low. In particular the case o = 0
is challenging, since due to the inverse cascade that we have evidenced in this case, the
energy at the large scales increases importantly and is difficultly dissipated at moderate
spatial resolution. Even at the relatively low Reynolds numbers considered, simulations

could be carried out for a limited time only and the modified Laplacian Aga) in expression
(1)
i

dimension « therefore affects only the nonlinear and pressure terms in these simulations.

(6.1) was replaced by the normal Laplacian A’ in the following. The non-integer
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FIGURE 6.1: Temporal evolution of Courant number for @ = 0.3. After a certain early
moment, the Courant number is smaller than 0.5, thereby confirming that the temporal
resolution is sufficient.

In order to investigate higher Reynolds number dynamics and to be able to use the
modified Laplacian AZ(-Q), we compared our simulations to results using the spectral van-
ishing viscosity method [92]. This method, of the Large Eddy Simulation type, allows to
attain higher Reynolds numbers and details. Results will be presented in Section 6.6.

6.3 Results of the simulations

6.3.1 Flow visualizations and azimuthal structures

Fig.6.2 shows the instantaneous kinetic energy in cross-sections through the median
(z = 0) of the cylinder. For values of « > 0.15, we observe a self-organization into
azimuthally periodic flower-like structures. We have found in the literature mentions of
such structures in three-dimensional cylindrical flows in rotor-stator disc cavities. For
instance, in the experimental study by Czarny et al. 93] or the numerical work of Craft
et al. |94] using unsteady k-¢ RANS model, the emergence of lobes in flows stirred by one
single rotating disc were reported. We do not have discs and we do not know whether
these observations are related.

We propose here a phenomenological explanation of the effect. When changing «, the

typical gradient length scale in the azimuthal direction changes such that Ly = ofng} )

where Lg} ) is the length scale for @ = 1, the three-dimensional case, as was explained in
Section 3.2.2. We assume that a certain size of structures is generated by the poloidal
forcing, typically of the size of the box, since the linear forcing adds energy to all scales.
Through nonlinear interactions, these scales destabilize and will also have a finite extend
in the azimuthal direction. It can be expected that the azimuthal and poloidal sizes of
the structure are of the same order of magnitude. If this is so, a larger number of poloidal
structures fits into the box if L7 > R. The number of structures will thus increase when
« diminishes and the number of azimuthal structures will scale as

Ny ~a™ L. (6.7)

We have evaluated the spatial frequency of the lobes in the horizontal cross-section by
counting the number of flow structures during the steady state (Fig.6.2). It is shown in
Fig.6.3 that the general trend of the number of lobes is well reproduced by the function
Ng =2/a.
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FI1GURE 6.2: Typical instantaneous kinetic energy distribution at z = 0 during the statis-
tically steady state of the simulations.
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FI1GURE 6.3: Number of lobes observed in the kinetic energy visualization in the horizontal
median plane of the cylinder, for different values of . The trend is reproduced by the
function Ny = 2/a.
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FIGURE 6.4: Dimensionless energy components plotted as a function of «.

6.3.2 Statistical characterization

We show in Fig.6.4 the a-dependence of the dimensionless kinetic energy defined as

— E
E= ) 6.8
(HBY 0
and of dimensionless poloidal energy and azimuthal energy components, defined as
Ep = , Er=-—u. 6.9
(HB)> T (HB)? (09

It can be observed that F and Ep reach their maximum at o = 0, then drop abruptly as
« increases, and attain an approximately constant value for o 2 0.3. In between 0 and
0.3, the dimensionality parameter « exerts a significant influence on the dynamics.

The situation is inversed for E7 which vanishes at o = 0 and increases for larger «
values. Indeed, when axisymmetry is imposed, it was shown in Chapter 5 that a pure
poloidal forcing leads to a two-dimensional two-component dynamics. It is therefore
normal and reassuring to observe the same dynamics in the present investigation, by
using a different forcing and a different numerical code.

Because the azimuthal dynamics is unforced, the only possible sources of the increase
of Er are the nonlinear transfer of energy 7' from the radial energy component (see
Chapter 5), and the pressure-velocity correlation, which is zero for &« = 0 and which will
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FIGURE 6.5: Axisymmetry level described by the ratios R, Ry, R,. For a = 0, the three
ratios are 0, as expected due to the axisymmetry constraint. (a) linear-linear scale; (b)
linear-log scale.

be analyzed and modelled in the next section.

Therefore, if the dependence of the kinetic energy on « is an indicator of dimension-
ality, then the transition from the axisymmetric to the three-dimensional regime appears
to be within the interval a € [0,0.3], where Ep decreases and Er increases from 0 to an
almost constant value.

We now introduce gradient-based indicators to measure the axisymmetry level. These
indicators are

The quantities R,, R, and Ry are therefore defined as the ratio between the strength
of the volume-averaged azimuthal derivatives and that of the poloidal derivatives.
Their values measure directly the weight of azimuthal variations. Since their definitions
involve derivatives, their value is more sensitive to small-scale variations than those of
energy-based quantities. R,, R, and Ry are plotted as a function of « in Fig.6.5. One can
note that all of them are increasing functions of « and do not reach stable plateaus. This
confirms that the axisymmetry constraint is gradually relaxed as « increases. The log-scale
plot of Fig.6.5b shows that R; (i € {r,6,z}) increases strongly for o < 0.2. Therefore, if
the behaviors of R; can be considered as indicators of small-scale dimensionality, then
the transition from the axisymmetric to the three-dimensional regime takes place within
the interval a € [0,0.2].

The previous results show that a “transition” from axisymmetric to three-dimensional
dynamics takes place between o« = 0 and a = 1. The behavior of the flow is radically
different when o = 0, by comparison with the other values of a considered. The dependence
on « for energy-based anisotropy is most important for a < 0.3, while gradient-based
quantities are most importantly affected by the value of @ when o < 0.2.
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6.4 Energy based model of the transition

In this section the model proposed in the previous chapter to reproduce the swirling
transition is extended to study the transition from 2D2C/2D3C to 3D3C. Exact equations
governing the volume-averaged energy budget of the poloidal and toroidal energy can be
derived from the Navier-Stokes equations (2.71)

88% :T+FP—EP+H,
(6.11)

OF
o = T +Fr—er 1L
where
_uedp, _ (urdp, us0p

and we recall that Fip and Fr are energy forcing powers, ep and e are energy dissipation
rates, and 7T is the energy transfer between azimuthal and radial directions (see Chapter 5
and Appendix E). By a similar process to that presented in Appendix E.1, it can be shown
that in the non-axisymmetric case, one has again 7' = (u,u3/r). When the non-complete
axisymmetry is introduced, we have that 0y — a0y, so that

ug 9p

M=« ). 6.13
) (613)
This pressure-strain correlation appears as a new term in the energy balance once axisym-

metry is broken. In the following we will model this term.

6.4.1 Model for the pressure-strain correlation

The simplest possible model for the pressure-strain correlation is the Rotta model [95].
The pressure-strain correlation acts to restore isotropy in anisotropic flows. Rotta’s model
uses a linear relation between the anisotropy of the flow and the strength of II, and is
written in Cartesian coordinates as

CII 1
IL; = T (Rij — BRmméij> ) (6.14)
where ¢y is a parameter to be determined, R;; = (u;u;) is the second-order velocity

correlation, d;; denotes the Kronecker symbol and 7 is a characteristic time.

We focus here on the poloidal and toroidal energy components. For fully three-
dimensional, volume-averaged flows in cylindrical geometry (a=1), the isotropic state can
be expected to be such that Ey = E, = E, = Ep = Ep/2 = E/3. By analogy with
Eq.(6.14), we can therefore assume that :

(a=1) = C?“ (ET - §E> : (6.15)

with the characteristic time being 7 = L/E/2,

The question is how this model should be modified for incomplete axisymmetry (0 <
a < 1). The simplest modification allowing the correct limits (Eq.(6.15) as @ — 1 and 0
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as o — 0) is
(o) = ol <ET - 1E>
T 3
- a% (2Er — Ep). (6.16)

This model will be shown not to describe the data in the following. The reason for this is
not clear from the outset, but it will be shown that replacing (6.16) by

(a) = ac?n (Er — \Ep) (6.17)

with A a free constant, the pressure model describes the data more accurately.

The presence of this pressure-strain correlation term changes the energy balance dras-
tically. Indeed, even in the absence of toroidal forcing the pressure-strain correlation allows
a transfer from the poloidal to the toroidal component. This can be seen from expression
(6.17), where, even for zero toroidal energy, the poloidal energy can be redistributed, as
long as o # 0.

6.4.2 Adaptation of the model to a # 0

In the model used in the previous chapter, we have modelled the terms T', Fp, Fr, ep
and 7. We recall the equations used :

(tEr(Er — Ep)

T = = , (6.18)
Fi = kb, (6.19)
E;
i = di—, 2
€ - (6.20)

with ¢ € {T, P}. In the axisymmetric case we modelled the typical time scale as
7(a=0) ~ L/E}* (6.21)

since in this case the poloidal velocity field dominates the dynamics and, in the absence
of the transfer term, advects the toroidal velocity as if it were a passive scalar. In the fully
three-dimensional case the toroidal velocity plays the same role in the dynamics as the
poloidal one, and therefore we model the time scale as

L

BT B (6.22)

T(a=1)~

For any «a € [0, 1], the simplest expression reducing to these forms in the axisymmetric
case for « = 0 and in a classic three-dimensional form for o =1 is :

L
(Ep + aBr)t/?

T(a) ~ (6.23)

The forcing F; does not need any modelling in the present simulations since all modes
are forced so that F; appears in closed form, F; = ¢; E;.
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FIGURE 6.6: Scatter plots of dissipation rates to extract dissipation coefficients dp and
dp. The linear fittings show that the model (6.20,6.23) for the dissipation rates appears
to work well.
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FIGURE 6.7: Assessment of the transfer model (6.18,6.23).
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FIGURE 6.8: Scatter plots for obtention of ¢y in the pressure-strain models from numerical
data : (a) Eq.(6.16) and (b) Eq.(6.17).

6.4.3 Numerical assessment of the model

In Fig.6.6 we assess the performance of the dissipation rate model (6.20,6.23). For
simplicity, we first choose a constant characteristic scale L independent from « and ~.
This choice is shown to work well in Fig.6.6, the linear fittings yielding dp =~ d7 = 0.9.
The model therefore does not need any refinement as was needed for the axisymmetric
model, where the integral length scale was found to be a function of ~ : it does not seem
to be an important function of « in the present simulations.

The modelling of the transfer term (6.18,6.23) is assessed in Fig.6.7. It is observed that
the model constant fluctuates around zero. However, the constant of the transfer term is
not easy to determine near the axisymmetric limit, because it is zero in the limit a = 0
and ¢y = 0 and since we have only carried out simulations for the case ¢y = 0 in the
present chapter, we cannot evaluate (, at least not near the o = 0 limit. We will therefore
retain the same model as in Chapter 5, and change only the form of the integral time scale.

The pressure-strain model is the main novelty introduced in the present chapter. We
first show that the simple extension (6.16) of the Rotta model does not work. Fig.6.8a
shows that this form of the model is not satisfied by the data. When we use the expression
(6.17) in which an additional model constant A is introduced, a simultaneous fitting of
the parameters cyy and A allows to reproduce the data relatively well, giving c;y = 0.498
and A = 1.50, even though the scatter remains important. This is shown in Fig.6.8b.

To summarize, the model can be written as

(TEr(ET — Ep)
L? ’

T =

. (6.24)

where dp ~ dp = 0.90, ¢ = 0.498, A = 1.50, ¢ remains undetermined, and c¢r and cp
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will be varied in order to form different ratios between them (as is done in Chapter 5).
The model is now complete and we will evaluate its properties in the following section.

6.5 Insights from the simplified model

Now that we have a closed description for the toroidal-poloidal energy dynamics, we
focus on the steady state predictions of the model. The toroidal balance, in the absence
of toroidal forcing writes

0=-T—¢er—1IL (6.25)

Let us first consider the simplified case where T' = 0. This is exact in the a = 0 limit.
We have then directly a balance of energy redistribution by the pressure term II and the
toroidal dissipation er. Using the expressions of the model, this gives

E
a%“ (Ep — \Ep) = —dT?T (6.26)

with an expression for the energy ratio,

_ Er al

= == 6.27
Ep dr/cn + « ( )

According to the model, the energy ratio is therefore a nonlinear function of . We have
plotted this relation in Fig.6.9 and superimposed it to our numerical data. The agreement
is satisfactory.

FIGURE 6.9: Energy ratio v = Ep/Ep plotted as a function of « for ¢ = 0. Dots stand
for numerical data, while the line stands for Eq.(6.27).

What we have learned here is that the nonlinear dependence of the energy ratio on «
is a direct consequence of the presence of the pressure-strain term, which redistributes
the energy over the different energy components.

Another question is how the results from Chapter 5 change when the value of « is varied
simultaneously with a change in the forcing anisotropy cr/cp. Does a clear bifurcation
persist or will the traces of this bifurcation be washed away completely by a gradual
introduction of the third dimension and thus of the pressure-strain energy redistribution ?
In order to check this, we have integrated the model (6.24), with ( = 0 at ¢p/cp = 0,
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and ¢ = 0.024 (the same value as that used in Chapter 5) for ¢y/cp # 0. The steady
state results are presented in Fig.6.10. We observe that the transition observed in Chapter
5 gradually smoothens out when o # 0. Particularly, the bifurcation of v appears to be
sensitive to a. For small « close to 0, as is shown in Fig.6.10c, the behavior of o # 0 is
very different from that of & = 0. Indeed, this has already been predicted by Eq.(6.17),
explaining that once o # 0, II will be an important source of energy transfer from the
poloidal to the toroidal direction.

-0.00 . ¢ i i ! 0.00 .
0=0.00 ——— . — 0=0.00 =——
0=0.05 = 0=1/128 =
byt o InCreaseS¢ / 5
0=0.15 =
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(a) a successively shifted by 0.05. (b) «a successively divided by 2.
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o=1 ——
10° | E
10-4 1 1 1 1
0 0.5 1 1.5 2 25
cr/cp

(c) Log-scale view of ~ for small a.

FIGURE 6.10: (a-c) Energy ratio v = E7/Ep plotted as a function of the forcing amplitude
ratio c¢p/cp, for different values of a.

6.6 Results at higher Reynolds numbers

The nature of our forcing and the numerical method we used restrict the value of
the Reynolds number which can be reached in our simulations. In particular in the
axisymmetric, non-swirling limit, where the dynamics are governed by an inverse cascade,
the linear forcing tends to feed large scales too efficiently for the viscous dissipation to
damp.

Therefore, since we want to assess whether the observed results are not only a low
Reynolds number effect, in the present section we carry out Large-Eddy Simulations
where the equations are modified using a Spectral Vanishing Viscosity method [92, 67].

The effective viscosity used is v = 10™* and is therefore 100 times smaller than that
used in our DNS. The Reynolds number is increased by the same factor. The dimensional
indicator « is now also present in the Laplacian of the Navier-Stokes equations. The forcing
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is again purely poloidal and linear. The limit & = 0 might be difficultly attainable with
such a forcing, but we have succeeded to simulate approximately steady state regimes for
the values = 0.05, 0.15, 0.4, 0.6, 0.8, where ~(t) attained a constant value.

0.7

DNS (Re~300) @
06 | LES (Re=30000) MW
Eq.(6.27) ——
05| )

0.4
0.3
0.2
0.1

0

FIGURE 6.11: Energy ratio v = Er/Ep plotted as a function of a at ¢ = 0 and cp = 0.04 :
comparison between DNS (Re ~ 300), LES (Re ~ 30000) and Eq.(6.27) (with A = 0.5 and
dr/crr = 0.15).

The results of these LES calculations are compared to the DNS results in Fig.6.11. It
is observed that the swirl indicator v increases more rapidly for small values of o when
Re is higher. We have not enough data to confirm this trend, but simulations are still
running (July 18th). If other values of a confirm the sharper transition towards three-
dimensionality, the values of ¢y and A in the pressure model and the value of dp in the
dissipation model might need adjustment to correctly reproduce this. For A = 0.5 and
dr/cn = 0.15, Fig.6.11 shows that the relation (6.27) fits well the data produced by LES.
This shows that (6.27) tends to the asymptotic value Ep/Ep ~ 0.5 for large «. This is
equivalent to the energy distribution in homogeneous isotropic turbulence at stationary
state (E, = E, = Ey). It seems that the different value, A = 1.5 observed in the DNS, can
be due to the limited Reynolds number.

6.7 Summary

A continuous change of dimension, from axisymmetric to three-dimensions was
introduced in the system of equations. The result is a flow which develops an almost pe-
riodic azimuthal pattern of the kinetic energy, with a frequency inversely proportional to a.

Both the kinetic energy and velocity-gradient statistics show a clear transition. The
energy model from Chapter 5 is adapted to this case by modelling the pressure-strain
correlation term. The functional dependence of the swirl indicator v as a function of the
dimensionality « can be understood, using this model, as a balance between pressure
distribution, forcing, and dissipation.






CHAPITRE 7

Conclusions and Perspectives

7.1 Conclusions

The objective of the present thesis was to contribute to a better understanding of
axisymmetric turbulence. The main questions that were addressed are :

1. Are the theoretical predictions on axisymmetric turbulence, derived for the inviscid
and unforced dynamics, valid in a more realistic context ?

2. What are the characteristics of the 2D2C-2D3C (swirling to non-swirling) transition
in the framework of axisymmetric turbulence ?

3. When we introduce a non-integer dimension, how different is the case of axisym-
metric turbulence from three-dimensional turbulence ? And how can we characterize
this transitional cross-over ?

Strictly axisymmetric turbulence does not exist. However the theoretical results
[6, 85, 22] were derived for this case and puzzling agreement was observed between
the theory and experimental results of three-dimensional turbulence where only the
mean-field was axisymmetric [21]. As in the work by Qu et al. |7, 9], we therefore
used direct numerical simulations to understand the properties of strictly axisymmetric
turbulence, and to characterize the common features with two- and three-dimensional
turbulence.

The numerical tools we used for this were a fully spectral code [8] and a pseudo-
spectral code [66, 67]. Both codes were modified in order to obtain the results presented
in the previous chapters. The spectral code was modified in order to change the axial
boundary condition from periodic to wall-bounded, by changing the expansion basis
in the axial direction. The pseudo-spectral code was modified in order to allow for a
non-integer dimension. All numerical details were presented in Chapter 3.

The results associated with the three questions above were presented in Chapters 4-6,
respectively and will here be briefly summarized.

1. In the case of axisymmetric flow in a closed cylindrical vessel, in the case of spectral
forcing at an intermediate wave-number, large-scale structures are observed and the
associated predicted relations between the stream function and the vorticity are
observed in the bulk of the flow. These structures are however not stable and do not
last for more than several eddy turnover times. The destabilization may be caused
by the spectral forcing. The toroidal flow does not show clear structures for the case
considered.

When the flow is set into movement by counter-rotating top and bottom discs, the
toroidal component of the flow is more important than for the case of isotropic
forcing. Again large-scale structures are observed and the associated functional rela-
tionships among 1, @ and & are observed at a Reynolds number of several thousands.
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The presence of coherent structures and functional relationships showing that they
are solutions of the Euler equations is shown for the first time in strictly axisymmetric
forced turbulence.

. This importance of the type of forcing on the toroidal dynamics motivates to look

at the dependence of the toroidal forcing in a systematic way. For this we simulated
more than 150 cases using the fully spectral code, where the poloidal and toroidal
energy levels were controlled by the forcing parameters cp and cp, resulting in differ-
ent values of the swirling strength v = E7/Ep. It is observed that in this system the
swirling transition is a sharp bifurcation between swirling and non-swirling states,
where the non-swirling state is characterized by a poloidal inverse energy cascade. To
understand this bifurcation, a statistical model based on large scale dynamics is pro-
posed, with model coefficients fitted from DNS data. The model reproduces well the
bifurcation behavior, showing that the energy balance in axisymmetric turbulence
can be well approximated by its large-scale dynamics.

. These interesting observations trigger the question of how close the dynamics are to

realistic flows, where the axisymmetry is, at best, only partial. The introduction of
a non-integer dimension shows that the purely axisymmetric state is a singular limit
and that only little variation in the azimuthal direction is sufficient to break the
2D2C dynamics. The simulations in this chapter are modelled, again, by an ODE
model mimicking the dynamics of the toroidal and poloidal energy components. The
new term, representing the pressure-strain redistribution of energy, allows to explain
the dependence of the swirling level v on the dimensionality parameter o which we
introduced into the system.

These observations logically trigger new questions discussed as perspectives in the

following.

7.2 Perspectives

Some open questions and random ideas are summarized here.

1.

Given the success in describing the transitions in Chapters 5 and 6, one can ask
what other types of flows can be described, on a global level, by simple ODE models
such as the ones derived in this thesis.

. We used a Rotta-type model in Chapter 6 to represent the return to isotropy of

turbulence, but a free constant A, in this model determined the isotropic state to
which the flow tends to return. How is this value of A\ determined as a function of
the dimension, the geometry and the Reynolds number ?

. Are the observed transitions in the current setting robust enough to be observed

at very high Reynolds numbers? Our simulations were limited by RAM and time
constraints. Some evidence using LES was obtained in Chapter 6 that the dimen-
sional cross-over is still observable for higher Reynolds numbers, but this should be
checked in a more detailed way.

. Furthermore, we have not attempted a simultaneous parameter-scan of o and v (di-

mensionality and swirling strength). The model has shown that the swirl transition is
far less abrupt for partially three-dimensional flows than for the purely axisymmetric
case. This can be assessed in simulations to predict whether a swirling transition can
possibly be observed in experiments.
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5. Can the observed dynamics be compared to turbulence in magnetically confined
fusion plasmas ? Indeed, in reactors of the tokamak type, the toroidal magnetic field
reduces strongly the variations in the toroidal direction and this system is therefore
perhaps the real system which is the closest to axisymmetric turbulence. Does the
swirling transition exist in such systems, and if it does, what are the consequences
for plasma confinement ?
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ANNEXE A

Mathematical Demonstration of
Orthogonality and Completeness of
the Basis B,

We consider a cylinder of radius R and height H as fluid domain for an axisymmetric
flow. In order to set the no-penetration boundary condition on the two ends of the cylinder,
we have chosen the expansion method

u(r, z,t) ZC‘W T, %)

q,n>0
[ ~Fave1(vgr) cos(kn2) (A.1)
= Z Con(®) I | AgnvgJ1(vgr) sin(knz) |,
am>0 ’ngg(wqr) sin(ky, z)

where k, = nn/H with n = 1,2,3, ..., 7, is the gth strictly positive root of J;(Rz) = 0,
Agn = 4 /'yq + k2, and 14y is the normalization constant. The demonstration will use the
inner product defined by Eq.(3.3).

A.1 Orthogonality

The demonstration of orthogonality consists in showing that the inner product of By,
between different ¢ or n or A4, of opposite signs reduces to zero. The inner product of
By,», and By,,, writes

_ 101
(Bginis Bgana) IqI}L/IQ qQ}L/F"QV/ / / rdrdfdz
z=0J60=0 Jr=0

[Keny knyYg1 Vgo J1 (VQ1 r)J1 (’VQ2 1) co8(knp, 2) cos(kn, 2) (A.2)
+Ag1m1 Adgana Yo Va2 J1 (Vau ) J1 (g ) 810 (i, 2) sin (K, 2)
+ 75 70,70 (Va1 7)o (Vg ) sin (ki 2) sin (K, 2)] -
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1. n1 # ng. One can derive :

/ (77,27'(' ) d H 1 . ((n1 —ng)m n 1 . (n1+no)m
cos 0S| ——2z)dz = — sin | ————=z ——ssin| ———=2
H 21 | n1 — ng H nl +n2 H
/ (TLQT[' ) d H 1 . (n1 — 712)71' 1 . (n1 + n2)7r ’
sin ——z)dz = — sin z | — sin z
H 21 | mp — ny H nl +n2 H
H
/ cos cos (ng—ﬂz) dz=0
0 H
—— H ,
. nom
/ sm sin <—z) dz =0.
0 H

:><qu1 ) BQ2n2> =0.
(A.3)

2. q1 # q2. Recalling J;(y,R) = 0, one obtains the following result :

.
/ J1 (Vg 7)J1 (gor)rdr = P — a1 (Y 7) Jo (Vg2 7) — Yar Jo(Yeu ) J1 (Ygo )]

q1 q2
)

)
/ Jo(1ar )oYy dr = ——— rar Tt (Y ™) 0 (Yan) = Ve o (s 7)1 ()

q1 q2

;

R
/ J1(Yq 7)1 (gor)rdr =0
0
R b
/ JO(’Yq1r)JO(’Vq2T)Tdr =0.
\ JO

:><BQ1n17BQ2n2> =0.
(A.4)

3.1 =n2 =n, 1 = ¢ = ¢, but A\gjn; = |Agn| and Agyn, = —|Agn|. In this case the
inner product (A.2) becomes

1
<Bq1n17 qzng I ! / / / rdrdfdz (
2=0J6=0 Jr=0

K22 (1) cos2 (k) — N2 T2 (gr) sin? (k) + 743 (vr) sin? (ki 2)

).
(A.5)
After some algebra using the following identities :
By R,
/0 Ji (ygr)rdr = 7<]0 (vq 1),
By R
/ Ji (ygr)rdr = ?Jo (vq 1),
0 (A.6)
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one gets

’YqQJg('YqR)

<qu1 ) BCI2n2> = Qan

=0,

(K = A + )

since )‘?m = k2 + ’yg.
By now the orthogonality of the basis By, has been demonstrated, and the expression of
the normalization constant I, can be obtained by considering the case where ny = ny = n,
g1 =¢q2=qand A\g;n; = Agony -

B ’ngg (Vg 1)

(Bgini, Bgons) = (kr% + )‘gn + ﬁ) =1,
21,

(A.8)
= I = NopnVaJ5 (g R).

A.2 Completeness

The basis By, being proved orthonormal, the expansion coefficient Cy,, can be obtained
by
1
Coqn = / u - Bg,rdrdfdz, (A.9)
Vv
with V the volume of the domain V = 7R2H. Remind that the dynamics of an axisym-
metric system can be characterized by the scalar fields (¢, ug), with 1 the stream function
within the poloidal plane and wug the azimuthal component of the velocity field. In this
section, we are going to prove that this basis is indeed complete for an axisymmetric tur-
bulent field (¢(r, z), ug(r, z)) with Dirichlet boundary conditions :

¥(0,2) =¢(R,z) =0, ug(0,2) = ug(R, z) = 0,

W(r,0) = (r, H) =0,  ug(r,0) = ug(r, H) = 0. (A.10)

For simplicity of interpretation, we consider here the scalar field /r instead of 1
directly. We first assume that the two variables r and z of ¢ /r can be treated separately :

Y(r, 2) = rRi(r)Zi(2). (A.11)

Knowing that the radial and axial components of u can be expressed as

10

=

b (A.12)
= ror’

we obtain the expressions of u, and u, as a function of R; and Z7 :
up(r,2) = —Ra(r) Z1(2),

A3
wa(r, ) = [iRl(r) —I—R’l(r)] Z1(2). (A.13)

Since u, has to be zero at r = 0, we have R;(0) = 0. Moreover, with the boundary
condition (R, z) = 0, Ri(r) is also imposed to be zero at r = R. This implies that
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the function R;(r) can be expanded by using lst-order Bessel functions of the first kind
J1(vpr) with Ji(ypR) = 0. These functions form an orthogonal and complete basis for any
function defined on [0, R] and are equal to 0 at both ends :

+oo
Ri(r) = apJi(ypr),

(A.14)
2 R
Op = ————— Ri(r)J1(ypr)rdr.
o o R
Using such basis functions, ¢, u, and u, can be rewritten as
+oo
U(r,z) =Y apdi(pr)Zi(2), (A.15)
P
“+o0o
ur(r,2) = — Z apJi(vpr) 21 (2), (A.16)
P
+00 1
uy(r,z) = Z [Tale(’ypr) + apJi(vpr) | Z1(2) (A.17)
P
+oo
= > Jo(1pr) Zi(2), (A.18)
P

Similarly, ug can be separated into two parts concerning respectively r and z, and a
decomposition of the r part into a series of Jj(7,r) is adequate :

+oo
up = Ra(r)Z2(2) = Y Byp1 (1) Z2(2),

(A.19)
2 R )
By = / Rao(r)J1(vypr)rdr.
SRR Jy O
We can then decompose the velocity field u by calculating the coefficients Cy, :
1
Con = / u- B,,rdrdfdz
! VI(%2 1% !
+00
= apJi(ypr) Zi(2)
p
R g (27) os(F )
= 1/2/ Zﬂle(’YPr)ZQ(Z) | AgnygJ1(vgr) sin(kpz) | rdrdfdz
Vg™ Jv » 2 :
e Ve Jo(yqr) sin(ky 2)
Z apYpJo(Vpr) Z1(2) (A.20)
p
1 =
= V[;nm/v (2}7: apd1 (Vo) 21 (2) knygJ1 (gr) cos(kn2)

+o0
+ Z Bp 1 (Vpr) Z2(2) Aqn¥qJ1(qr) sin(kp2)
p

+o0
+ Z ap'prg('ypr)Zl(z)’quJO(’yqr) sin(kznz)> rdrdfdz.
P
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Due to the orthogonality of Bessel functions of the first kind, the integrals
R

R
/ J1(ypr)J1 (ygr)rdr and / Jo(pr)Jo(yqr)rdr are equal to 0 when p # ¢. Thus the
0 0

expression of Cy, can be simplified as

1
VI’
+ BgJ1(Vqr) Z2(2) AgnygJ1 (Vg7 ) sin(kpz)

+ aqv4J0 (’yqr)Zl(z)fngo(’yqr) sin(kpz)) rdrdfdz
_ R2JG (g R)vg 27

an = /‘/ (aqjl('.)/qr)Zi (Z)kn7qjl(7qr) Cos(knz)

H
/ [agknZ1(2) cos(knz) + BgAgnZa(2) sin(knz) + aqung(z) sin(kn2)] dz.
0

AT
(A.21)
Using integration by parts, one obtains
H 2=H H
/ Z1(2) cos(knz)dz = [Z1(2) cos(knz)] . +/ knZ1(2) sin(k,z)dz. (A.22)
0 z= 0

Recall that Z; vanishes at the two ends of the cylinder : Z;(0) = Z;(H) = 0. This leads
to

H H
/ Z1(2) cos(kpz)dz = / knZ1(z)sin(kpz)dz. (A.23)
0 0
Then the expression of Cy, can be recombined yielding

Cun = B0 [ 0,2 2,(2) i) + B s Z() inlls) + 0122 (2) il )]
qn HIl/Q 0 qhvp 41 n q\gn42 n q’)/q 1 n
qn
J2(veR)vg [T : :
— 0(‘11/3‘1/ [/Bq)\an2<Z) sin(knz) + ozq)\?mZ1(z) Sln(knz)] dz.
HIY
(A.24)

In order to verify whether the basis is complete, the usual method is to recompose the
expanded fields and to compare them with their initial expressions to see if there is a loss
of information. We verify first the scalar field 1. Using the basis By, one has

+A 1
up(r, 2) = — Z Cynlgn® knygJ1(vqr) cos(knz), (A.25)

q,n>0

U(r,z) = /—rur(r, z)dz

+A 1
= /r Z Condgn® knvqJ1(vqr) cos(kyz)dz (A.26)
n>0,q '
+A 1
=r Z Condgn®vqJ1(7gr) sin(kp2).

n>0,q
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We then substitute (A.24) into (A.26) to get

+A

Y(r,z)=r Z anan YqJ1(qr) sin(kyz)dz
n>0,q

=r i M " [BiAgnZ2(2') sin(kn2") + a N2, Z1 (7)) sin(k 2] dz' Ji(yqr) sin(kn2)
- Han 0 q\gn n g \gn41 n q n
n 7q

+A 2 2
J, R
z : 0 ('Yq )’Yq

H
T / [,Bq)\ang(z’) sin(kznz’) + aq)\gnZl (z’) sin(knz’)] dz'Jq (7qr) sin(ky,2)
qn 0

n>0,q

—A
r Z M /H [BiAgnZ2(2') sin(kn2') + a M2, 71 (7)) sin(ky2')] dz'J1(ygr) sin(kn2)
Han 0 q7q q7'gn q

Jo Ve l? H 9 . o .
=2r Z Han [/0 QgAgn Z1(2") sin(ky 2 )dz} J1(yqr) sin(kyz)

= rzq:aqjl('yqr L>0 H/ Z1(2') sin(ky,2")dz’ sm(kznz)] .
(A.27)

By comparing with (A.15), we now have to prove

H/ Zy(2') sin(ky,2")d2 sin(k,2) = Z1(2). (A.28)
n>0
In fact, since Z; equals 0 at z = 0 and H, we can extend it from the interval [0, H] to
[-H, H] to form an odd function. Then the extended Z; can be decomposed into a sum
of Fourier series over [—H, H| with a period of 2H :

+o0
2nmz . 2nmz ag
Z1(z) = ; (an cos( 5T ) + by, sin( 5T )) + 5 (A.29)
2 [ 2
an = 2H/ Z1(2) cos( ;;Z)dz, n=0,1,2... (A.30)
2
by = QH/ Z1(2) sin( "m)d n=1,2... (A.31)

As Z7 is now an odd function, we have a,, = 0, and Z; depends only on sine functions :

2nmz
Zi(z) = ansm( 5H )
=l (A.32)
= nmz
= bysin(—),
n=1
H 2nmz
n 2H/_ Z1(2) sin Vi )dz
1 H
== /_ 46) sin(%)dz (A.33)
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which leads to

—+o00 H /
2
Zi(z) =) = 0 Z1(2) sm(%)dz'sm(%). (A.34)
n=1

Then (A.28) is proved, meaning that the decomposition and recomposition via the basis
By, keeps all information of the scalar field ¢. It should be noticed that both +A and —A
modes are considered in the demonstration, explaining their compulsory coexistence in
forming the basis. By a similar interpretation, it is not difficult to demonstrate that the
scalar field ug suffers no information loss through the expansion using B,. One remark is
that the k,, in the basis is defined as n7/H, which is in fact 2n7w/(2H) and is indeed the
wave-number in the z direction for the extended odd domain. This also means that by
using a spectral method using this basis, we are actually simulating the evolution of the
whole odd v field defined over [—H, H|. After the advancement of each time step, what we
obtain is still an odd field with boundary conditions ¥ (r,0) = ¢(r,H) = ¢(r,—H) = 0,
which is a consequence imposed by the properties of sine functions, and which is desirable
in our case.

In conclusion, the basis By, is complete for incompressible axisymmetric velocity fields
with boundary conditions :

ug(0,2) =0, wp(R,z) =0,
ug(r,0) =0, wup(r,H) =0,
¥(0,2) =0, ¥(R,2)=0,
Y(r,0) =0, ¥(r,H)=0.






ANNEXE B

Modal Expression of Statistical
Quantities in the FSM

In this appendix we give the expressions of the principal integral quantities, as a
function of the expansion coefficients Cy, used in our fully spectral code. These quantities
are the kinetic energy F, the first two non-zero moments of the angular momentum
I; and Is, the circulation Hg and the helicity H;. By substituting the expansion of u
Eq.(3.16b) and w Eq.(3.16¢) in the definition of the quantities of interest, one can derive
their analytical expressions as a function of Uy, :

The total kinetic energy

1 1
E:V/ 7u2dV
R A £AX

/ 0/0 / Z Z CQ1n1Cq2n2 1n1[ 27212BQ1TL1 'BQQTLQTdeedZ

Q1 niqan2

/ / / Z (CaBi + CoBLY) - (CHBEY + CoBLY) rdrddz
z2=0J60=0 Jr=0

R +)\
1
L on Ban Bnrdrdedz—i-/ / / g B
2V/ZO/; /7" q ! 2=0J6=0 Jr=0 q q

A Ar—1 A
V/z 0/9 /TOZC+ CMABLY B Mrdrdodz

1
02 / / / o Ban - Bgnrdrdfdz
0 r=0

+ZC“an*Iq_n— / /9 / 0B+A B, Mrdrdfdz
Z

(B.1)

n - Bgnrdrdfdz
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The angular momentum

/ odV = / / / ugr’drdddz
V 2=0J6=0 Jr=0

R A

/ / / ZC’anqn Agn Vg1 (g7 sin(ky, z)r?drdfdz
z=0.J6 r

o7 R o
oy Z Coynlgn® )\qn’yq/ erl(’yqr)dr/ sin(kpz)dz
g,odd n =0 z=0
£ (B.2)
2 R? 2H
=050 Z anan AgnYq |:_J0(’YqR):| o
R*H q,odd n Ta nm
DY
_4 S _ Cangndo(vR)
™ g,0dd n n7q’/\anO(7qR)|
4 Z (C<1_n>\ - C%A)JO(’YqR)
oode  MalbbeR)
The variance of the angular momentum
= / o?dV = — / / / ugrddrdfdz
2=0J6=0 Jr=0
R A £ I
/ / Z Z Coini CoanaLgins Lgoma Aging Agana Yo Yao J1 (Yn ) J1 (Vg 1) sin(kip, 2) sin(kzmz)r?’drdz
2=0J7=0 410y gano
2
:VW (C;;{\ — C’q_n)‘> (C;;f‘ - n q_nl'yg/ / J1 Yqr) sin (k 2)r 3drdz
q1=q2=q,n z=0 Jr=0
2w _ 11
+V (CCX;\L - Cqm) (C;;i\z quin) |)‘q1n)‘q2n|jq172b[q2%’>’q17qz
q1#q2,n
/ / J1 (Y, 7)1 (Ygo) sin (ki 2) sin(ky, 2)r3drdz
z=0Jr=0
9 Cid = O A2 42 R H
:47.(- Z ( q q ) ’yqijo(,qu)
TR2H Ipn 2
q1=4q92=4q,n
+7TR2H Z ( - a )( = T 1q2 ) Ell q2( ’Yq{Yq; JO('Y%“)JO('Yqza)?
a1#qe,n I2n 120 ’7111 a2
a2 ~
- Z R? (th{\—anA) i Z 441 7g2 (C;ﬁz Cqm) (qu;i\z quﬁ) Jo(Vg1@) Jo (g, @)
q1=q2=q,n 6 Q#g,n <7q1 Fyqz ‘JO(’qua)JO('YqQCLH ’

(B.3)



105

The circulation

/de— / / / wedrdfdz
v 2=0 Jo=0 Jr=0

2
i Zanan )\qn'yq/ / J1(qr) sin(ky,z)drdz
0Jr=0

27_[_ +A H
Z Cynlgn )\qn'yq/ J1 ('yqr)dr/ sin(kyz)dz (B.4)

g,0dd n r=0 z=0

27 —1 1 — Jo(yqR)2H

- 7TR2H Z an.[qn2 )\gn’yq I AL /il

nm
g,odd n Ta
+A

:i Z an’/\qn‘(l_JO('YqR))
2 nyglJo(vgR)|

)

g,odd n

The helicity

/&IdV— / / / wyugrdrdfdz
2=0J6=0 Jr=0

2 A EA R H
ke Z Z CQ1n10q2n2 Q1n1[QQn2)‘21n1 qunQ'qu'Yqz / J1 (’}/qlT)Jl(’quT‘)TdT/ Sin(knlz) Sin(anZ)dZ
qim1 q2n2 r=0 2=0
2’/T R H
=V (C’+’\—|—C )(C’;lA —C'q_nA)Mg ] q_nlwg/ Jlg(vqr)rdr/ sin(ky,z)dz
qn r=0 2=0
27 _ R H
V Z(C+)\ + C )(C(;’;l)\ - an)\)|>‘ n’I n /Yq 2 JO (’YQR) 92
qn
_ Z (Can + Ca) (g = Ca) Agn]
2
Z ([Ca 2 = [C 1) Agn
_ Z C—i—)\ )\—I— [Cq—n/\]Q)\q—n)
=5 Z
qn
(B.5)

These modal expressions give us the possibility to analyze the contributions of different
modes on the principal statistical quantities. For instance, one can observe that only odd
n modes contribute to the angular momentum Iy and to the circulation Hg, and that
the helicity H; can be separated into two parts consisting respectively of positive and
negative A modes. Such a decomposition was used in [9] to investigate the individual
dynamics of different types of helical modes (see also Alexakis [74]). Generic expressions

1
can also be derived for the enstrophy Z = v / (w2 / 2) dV, the poloidal kinetic energy
v

1 1
Ep = V/ [(u? 4+ u2)/2] AV, the toroidal kinetic energy B = v / (ug/2) dV, ete.
v v






ANNEXE C

Calculation of ¢ in the
Axisymmetric PSM

As shown by Eq.(2.41), there exist relationships between 1, u, and u, when the flow
is axisymmetric. By knowing u, and wu,, one can hence derive the v field. Due to the
no-penetration condition, u, equals zero on the lateral boundary and can therefore be
decomposed by Bessel functions of the first kind. We then choose to obtain ¢ from wu,.,
and for simplicity, we pick Ji(v,47) to decompose the r direction and cos(k,z) in the z
direction where 7, is the gth root of J;(Rz) =0 and k,, = (n7)/H withn =0,1,2,.... u,
is thus decomposed as

ur(r,z) = Z Uy gnJ1(7qT) cos(ky2), (C.1)

qn
and because u, = —(1/7)9,1), one has

sin(k, z)

Y(r,z) = —/rur(r, z)dz = —r Z U gnd1(YgT)z—T Z Ur.gnJ1(7qT) . (C.2)

q,n=0 q,n>0

Special emphasis should be given to the definition of the domain. Whereas (7, z) €
[—1,1] x [—1,1] for Chebyshev polynomials, the decomposition above requires (r,z) €
[0, R] x [0, H]. u,(7, Z) should first be rescaled to u,(r, z) in physical space, and 4, coeffi-
cients are calculated by

9 H R
—_— dz/ up (1, 2)J1(ygr)rdr for n =0,
HR2J§ (4 R) /o 0 !

g ottt [
—_— cos(knz)dz up(r, 2)J1(ygr)rdr forn=1,2,....
HE RO Jy 2, ")

Upr gn =

(C.3)

The Gauss quadrature is again used to numerically calculate the integrals. As the
data obtained by this PSM fall on the Gauss-Lobatto collocation points designed for
Chebyshev polynomials on both r and z directions, we have used the Gauss-Chebyshev
quadrature method based on Gauss-Lobatto collocation points.

This decomposition method will be applied to calculate not only the 4 field for com-
parison with that obtained by the FSM as a verification (where radial slip is allowed on
vertical ends), but also v fields with realistic wall boundaries to extract functional rela-
tionships between v, o and £. Further, this quadrature method is also used to calculate
the kinetic energy F, the angular momentum I, its variance I, the circulation Hy and
the helicity H; through their original definitions by direct integration in physical space. In
fact, because there may be energy forcing in the form of disc rotation, ug can be non-zero
on top and bottom of the cylinder. Thus the basis By, engaged in the FSM is no longer
complete for such cases, and the statistical quantities can no longer be calculated through
their expression of modal sums.






ANNEXE D
Calculation of Integrals in the
Non-axisymmetric PSM

D.1 Volume-averaging in the non-axisymmetric PSM

The volum—average of a variable g(r, 0, z) within a cylindrical domain writes

1 % 2 rR
(9) = = g(r, 0, z)rdrdfdz, (D.1)
V Je=rtt Jy—o Jr=0
2

with R the radius, H the height and V' the volume of the cylinder. Usually, the azimuthal
extent ranges from 0 to 27 and the volume equals 7R?H. But when the axisymmetry
constraint is gradually relaxed, yielding systems with periodicity greater than 27, the
calculation differs. Indeed, in such cases the azimuthal periodicity is 27/a, with « the
control parameter of the axisymmetry level, accounting for a volume of

Eed 2r R 2
g H
V= / i / / rdrdgds — AL (D.2)
z:—g 6=0 Jr=0 «

As explained in Section 3.2.2, however, the azimuthal extent of 6 € [0,27/a] should be
mapped to 0 € [0, 27], and the integrals are thus calculated within the mapped domain.

We recall the introduction of the parameter « :
_ L 1 -
10 = L0 = L0 = = Rr = —10. (D.3)
R @

Hence, the infinitesimal increment in the azimuthal direction rdf changes into (r/a)d®,
and consequently, the volume average of g is calculated as

H 27 R
(9) :1/2 /a / g(r,0, z)rdrdfdz
Vv z:—% 0=0 Jr=0 o
7 2r rR
e 2 _ 1 -
= 0 dr—déd D4
o /:H L[ ot zyrarcaa: (D.4)

1 % 2t rR B B
= 0 drdfd
i | ot

which has almost the same form as that in integer dimensions. Otherwise, using the nor-
malization principle r = Rr and z = (H/2)Z, the volume average can also be calculated
by

1 =
(0) = [ o(r.0.2)a7

1 /1 2r 1l B B
= / / / g(7,0,z)rdrdédz,
27 Jz=-1Jo=0 Jr=0

with V the dimensionless volume and D the mapped domain.

(D.5)



110 Annexe D. Calculation of Integrals in the Non-axisymmetric PSM

D.2 Dissipation rates in non-axisymmetric PSM simulations

Since the basis By, is not rigorously complete for flows forced by rotating discs, the
energy dissipation rate € cannot be calculated through its modal summation form either,
and should be analysed in another way. We consider the governing equation of the kinetic
energy which writes

1 ou — 1 1 —

=[u|(=+(-V)u de/ﬁ-(—V+VV2ﬁ>dV, D.6

e (Grama)ar=g [a(-2v 0.6
where V is the normalized volume of the computational domain. In order to calculate the

energy dissipation, one should compute the integral of @ - V2 over the whole domain
including wall boundaries. @ - V2 can be rewritten as

a-Via=ua-[V(V-1u) -V xV x|
=-u-(VxVxu) (D.7)
=V (ax(Vxa))—(Vxa)?.
One can remark that — (V x 1‘1)2 is always negative and thus contributes to the dissipation.
The volume integrals of V- ( x (V x 1)) can be written as

1 — 1 _
/V-(ux(qu))dV:?{ (ux (Vxu))- ndS, (D.8)
vV /o V Jap
and
Uy Oug g O, B O, O0u,
F O er T Y0 ez T ar
_ _ i, Ou Oty Uy dug 1, Ou
ax (Vxa)=| Y, 5 9% UWlde o U Ur Our | D.9
( ) F Y00 oz 7 Uor T Y o0 (D-9)
ou, _ Ouy, Ug O, _ Oug

9z “ar T 7% Tz

With the no-penetration and no-slip condition, (. x (V x u))-n is zero on wall boundaries
except ugOszlg on the top and the bottom of the cylinder due to the disc rotation. Thus,
one has

_ Oug =

1 1 _
— [ V-@x(Vxa)dV==¢ ag—0dS—— 043, D.10
V /D (> ( W) V' Jiop "oz Vv ﬁomom Yz ( )

which corresponds to the energy injection. Otherwise, if disc rotation is switched off, this
term vanishes and has no contribution.

In conclusion, the expression of the energy dissipation takes the form
1 _
= / (VY x )2V (D.11)
Vb
By a similar way, one can deduce that the enstrophy dissipation rate takes the form

1 _
sy = / WV x @)2dV. (D.12)
VJp

The calculation of e and £z introduced in this appendix corresponds more generally
to cylindrical flows, and the axisymmetric case is only a special situation. Thus these
methods will be used to calculate eg and €5 in Section 4.2 where axisymmetric flows are
simulated by the PSM with mechanical forcing, and the obtained g and ¢z will be used
to test the quality of the mesh resolution. Dissipation rates of different energy components
of non-axisymmetric flows in Chapter 6 are also calculated in this way.



ANNEXE K

Details for Axisymmetric Modelling

E.1 Governing equations for poloidal and toroidal energy
components

To obtain the governing equations for the poloidal and toroidal energy components :

(E.1)

one starts with the forced axisymmetric Navier-Stokes equation for the three velocity
components under cylindrical coordinates

ou, ou, ou, 2 10 Pu, 10u, 0%*u, r
u u U Ug D V(u U u u>+fm

o e T T T T o2 v ar e T2

(E.2a)
Oug Oug Oug = upug Pug  10ug O%up g
o T T b T G tray e ) e (B
ou, Ou, ou, 10p Pu, 10u, 03u,
T VR T e = . E.2
ot "o T 0: p62+y<8r2+r 8T+8z2>+f (E-2¢)

and focuses on the nonlinear terms and pressure terms. To deduce the energy governing
equations, one multiplies Eq.(E.2a) by u,, Eq.(E.2b) by ug and Eq.(E.2¢) by u., and sums
up the r and z components to express the poloidal energy component. By applying the
volume-integration to the obtained equations, one can write the forced governing equations
for Ep and E7 :

0Ep 1 rug
8tP+V/(V-JP—uue)dVZ—EPJrFPa
v i (E.3)

OEr 1 Uruy

aﬁv/V(V'JT*

)V = —er + Fr,

where ep and e are viscous dissipation rates in corresponding directions, and Fp and
Fr are energy forcing powers. We especially focus on the second terms (integral forms of
the transfer terms) and the disappearance of the pressure terms in Eq.( E.3).
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Transfer terms
After the procedure described above, the poloidal transfer term appears to be

90U, n % B urug n ou, o 90U,
v ey, T Ty Tty Ty,
0L 5 O L 5 o w
—u'rar |:2<ur+uz):| +u282 |:2<ur+uz> r
0 [ur, o, o 1 o 90u 0 [u,, o o 1,5 5 0u;
E {?(ur—i_uz)] - §<ur+uz) or +£ {?(ur—i_uz)} - i(ur—i_uz) 2
0 Uy 0 Uy 1 ru,
(67’[ w2+ )] + 5 [Se2+ )]+~ [2<u3+u§)D (E4)
]_ 2 2 aur auz ur uT‘uz
2<ur+uz>(8r+8z+r r
2
:V~Jp—1(u$+uz)v‘u—um9
2 T
2
Up U
=V .Jp— 1
\Y% P r ’

with Jp = (ur(u2 + u2)/2, Ta,u,(u? + u?)/2) where Jy is an arbitrary variable. By
analogy, the toroidal transfer term rewrites as

Ouyg Oug Uy Ua

urue
+ U U ———
or =70z

=V -Jr+

Upllg —— (E.5)

with Jr = (u,u3/2, s, u.u3/2) where Jg is another arbitrary variable. With the no-
penetration boundary condition, one can easily show that

1/ 1
— V'JPdVZy{ Jp-ndS:0,
Vv V' Jap

1/ 1
— V- -JpdV = — Jr -ndS =0.
Vv V Jop

(E.6)

This means that the remaining (u,u2/r) is finally responsible for the energy redistribution
between toroidal and poloidal directions :

1 urug u2u,
== dv = (7). E.7
V/v " ( . ) (E.7)

A positive T designates an energy transfer from the toroidal direction to the poloidal
direction and wvice versa.

Pressure terms

The toroidal pressure term does not exist in axisymmetric flows. Similarly, through the
method of integration by parts, one can deduce that the poloidal pressure term disappears
after volume-averaging. We drop the negative sign and the density p for simplicity :

8p dp _ O(urp) Ou,  O(uzp) ou,,

Uy Uy
8 T 9z Or p(‘)r 0z pf)z —p7+p7

_ 3(;%19) N 8(gzp) LU 9, (E.8)
T z r ——

vanishes

1) 2) ®3)



E.2. Dynamic equation of the toroidal-to-poloidal transfer 113

— With the boundary conditions u,(z = 0) = 0 and u,(z = H) = 0, the volume-
integration of Term (2) is shown to vanish :

/ / / 8 rd’rdﬁdz = — / (uzp)
z=0.J80 r=0

— With the boundary condition u,(r = R) = 0, the volume-integration of the combi-
nation of terms (1) and (3) also equals O :

— / / / < Urp) “"p> rdrdfdz = — / / / Orwp) . 464
z=0J0= r=0 or z=0 J 0= r=0 87‘
’I"’U,rp
vL e

rdrd&

(E.9)

2=0

d9dz
=0

(E.10)

This shows that the pressure has no influence on the toroidal-to-poloidal energy redistri-
bution. But if one treats separately the radial and axial energy components, one remarks
that the pressure is indeed an active factor to reallocate energy between the r and z di-
rections, since the volume-averaged results (u,p/r) and (u.p/z) are not 0. In Fig.E.1, we
show the ratio of radial to axial energy as a function of «. It is observed that the ratio
does not change much over the range 0 < v < 4.

Poloidal isotropy in axisymmetric systems

1.4
1.2

1 W 1
0.8 i,
0.6 i,

04 | -
02 | i

EE,

FIGURE E.1: Ratio of E,/FE,. The energy isotropization between the radial and axial
directions can be observed : as < increased, the ratio is stabilized around 1 though it has
a slight rising tendency for large ~.

E.2 Dynamic equation of the toroidal-to-poloidal transfer

In this appendix we derive the model for the toroidal-to-poloidal transfer term
(upug/r). The idea is to derive the transport equation of w,u3 from the Navier-Stokes
equations. By manipulating the radial and azimuthal components of the Navier-Stokes
equations, an equation for uTug can be derived. Since our object is a pure transfer term,
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we consider the Euler equations that rule out the dissipation and forcing effects. We start

with
ou, ou, ou, uj ~1op

ot e T T T T
Oug Ouyg aue Upllg
R R =0.
a " “ar T Ty
We multiply Eq.(E.11a) by u3 and Eq.(E.11b) by 2u,ug, and obtain
ou ou ou uj u2 Op
o Our o OUur o Our Uy UyOp
"ot + gt or + gz 0z r p Or’
Ouy Oug Oug  2ulu’
U, Uy ——— 5 o+ 2u? Uup—p + 2uruouza ; 0 —0.
The summation of these two equations gives
O(upu?) ou, ou Oug Oug  uj  2u’u’
gr tudur g, T ugus T Qg ok Qupugus Ty T R =
1) 2 3) (4)
Further simplifications are :
— for Term (1) :
or r 87’ r or or
——
3)
— for Term (2) :
ou O(upuu ou? ou
T R s
(4)
Then Eq.(E.13) becomes
a(urug) 1 8(ru u)  O(wruduy) 5 Oup o Ouy up  uud u3 Op
+ —UpUpr—— — Ug Uy -t =
ot or 0z or oz r r p Or
Using the incompressibility condition
ou, Ur Ou, 0
o r 0z
ou u?u? ou
=udu, 8;’ ! +—u3ur?§fr=:0,
Eq.(E.16) can be simplified as
3(urug) 1 A(rutul) N O(urudu,) B u;é N 2uu} _ ue Op
ot 7’ or 0z r r p or

(E.11a)

(E.11b)

(E.12a)

(E.12b)

ug dp

p or

(E.13)

(E.14)

(E.15)

(E.16)

(E.17)

(E.18)

We then perform the volume-average of Eq.(E.18). With the boundary condition ugy = 0

on all boundaries and given the fact that ug = 0 on the axis, we find

1 d(rutuf) 1 A(rutuf)
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