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Abstract

Buoyancy-induced (Rayleigh-B6nard) convection of a fluid between two horizontal plates is a central
paradigm for studying the transition to complex spatiotemporal dynamics in sustained nonequilibrium sys-
tems. To improve the analysis of experimental data and the quantitative comparison of theory with experi-
ment, we have developed a three-dimensional finite-differencecode that can integrate the three-dimensional
Boussinesq equations (which govern the evolution of the temperature, velocity, and pressure fields associ-
ated with a convecting flow) efficientlyin large box-shaped domains with experimentally appropriate lateral
boundary conditions. We dkcuss some details of this code and present two applications, one to the occur-
rence of quasiperiodlc dynamics with as many as 5 incommensurate frequencies in a moderate-aspect-ratio
10 x 5 convection cell, and one to the onset of spiral defect chaos in square cells with aspect ratios varying
from I’= 16 to 56.

Introduction

A frontier of great importance for DOErelatecl research is the study of sustained mmequilibrium dynamical
systems, for which imposed external fluxes of energy and matter can lead to states that vary temporally
and spatially in a complex way [1]. lhspite the collaboration of theorists, computational scientists, and
experimentalists over the last thirty years and despite the great need to solve numerous practical engineering
problems, many basic questions about sustained nonequilibrium states remain unanswered. Researchers
would like to know what possible states can occur for specified external fluxes, how to predict when one
state will change into another as some parameter is varied, how transport of energy and matter depends on
the spatiotemporal structure of a state, and whether one can select particular states by appropriate external
perturbations so as to optimize a system for a particular goal. While experiments and simulations have been
useful in suggesting what possibilities cau occur (e.g., the surprising experimental dkcovery of the spiral
defect chaos state [2], a numerical example of which is shown below in Fig. 3), there remains a great need
to develop a stronger theoretical and conceptual foundation that can unify the many observations and that
can improve both experimental and computational investigations.

Perhaps the simplest and best idealized experimental system for exploring basic questions and principles
of nonequilibrium systems is Rayleigh-B6nard convection, which has become an experimental and theoretical
paradigm for many researchers [1]. A Rayleigh-B6nard experiment consists of a thin layer of fluid confined
between two horizontal spatially-uniform constant-temperature metal plates such that the bottom plate is
maintained at a constant higher temperature than the upper plate. As the temperature difference (or its
dimensionless equivalent, the Rayleigh number R) is increased in successive constant steps, the fluid first
makes a transition from a motionless structureless state to cellular overturning convection rolls and then to
ever more complex dynamical states which eventually become nonperiodic in space and time. Convection has
significant advantages over other experimental systems in having static homogeneous boundary conditions,
in having no net flow of fluid through the system, in allowing precise and reproducible experiments with
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good visualization, and in being amenable to a quantitative mathematical description through the so-called
Boussinesq equations.

In this paper, wc report applications of a new computer crrde to two intriguing convection experiments.
The code is the first of several being developcxl and applied by a Caltech-Duke collaboration whose long-
term goal is to understand convection phenomena more quantitatively, especially in the large-aspect-ratio
limit (cells whose widths are large compared to their depths) which experiments have shown to be of great
interest even close to the onset of convection, where analytical progress is most likely to be possible [1], Our
code differs from some other recently developed codes [3] primarily through the inclusion of experimentally
appropriate lateral boundary conditions (rather than periodic boundary conditions) on the velocity and
temperature fields so that the forcing due to lateral boundaries can be taken into account. In the following
sections, we give a brief summary of the code followed by a discussion and demonstration of how the code
can provide new insights about two poorly understood experimental phenomena, the occurrence of dynamics
with many incommensurate frequencies in a moderate-aspect ratio convection cell first observed by Walden
et al [4] and the onset of spiral defect chaos in domains of varying size (which has not yet been studied
experimentally). These results provide new and detailed examples of the substantial influence of lateral
boundaries on nonequilibrium dynamics.

Numerical Integration Of The 3D Boussinesq Equations

Since technical details of our numerical algorithm will be available elsewhere [5], we provide only some
motivation for and highlights of our numerical met,hcxl. ‘l’he goal is to integrate the five coupled thrce-
dlmensional nonlinear partial differential equations known as the Boussinesq equations which state (under
certain assumptions not given here) the local conservation of momentum, energy, and m~s for parcels of
fluid subjected t-o buoyancy forces. By scaling time, space, and field magnitudes in appropriate ways, one
can write the Boussinesq equations in the following dimensionless form:

&u= -u ● Vu – Vp+ d% + aRT2, (1)

8~T = –u*VT + V2T, (2)

V“u=o, (3)

where u(t, x) = (Uz(i, x), uU(t, x), Uz(t, x)) is the velocity field at time t and position x = (z, v, z), T(t, X)

is the temperature field, p(t, x) is the pressure field, a is the fluid’s Prandtl number which is assumed to be
independent of temperature and so a constant, and R is the llayleigh number which is the key parameter
that is varied in most experiments and simulations, usually with all other parameters held fixed. In this
paper, we study these equations in a simple box geometry of dimensions r:, x 17ux 1; the quantities 17Zand I’v
are ratios of lateral widths to the unit fluid depth and arc called aspect ratios. Since the fluid is confined
by stationary material walls, the vek~city vanishes at, these walls which provides the following boundary
condition on u:

U=o on all walls. (4)

With our resealed variables, the constant temperature boundary conditions on the bottom and top plates
(z= Oandz= 1 respectively) are simply

T(t,:qy, O) = 1 a,nd T(t,z,y,1) = 0, (5)

The temperature field T satisfies an additional boundary condition on the lateral walls which, for this paper,
we take to be a no-flux condition corresponding to a perfect thermal insulator

&T=ri” VT=O on lateral walls, (6)

where ii is the normal unit vector at a given point on the wall. However, the code is more general and can
treat thermal boundary conditions that interpolate between conducting and insulating sidewalls.

The numerical challenge is to integrate these equations and boundary conditions efficiently and accurately
over long time intervals in large cells of simple geometry; boxes and cylinders cover nearly all the experimental
cases while a box with periodic sidewalls is useful for comparing with theory. Rayleigh-B6nard convection
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is so important that many numerical methods have been developed and tried over the years although,
somewhat unfortunately, most of these methods have not been compared with each other to determine
which best achieves a practical balance of efficiency, accuracy, ease of programming, and parallel scalability
on some specific computer architecture. Because our interest is to study fundamental questions in simple
cell geometries, we chose not to use finite element or spectral element methods whose main strengths are the
ability to handle irregular boundaries. Because our short term needs are for modest accuracy, simplicity and
flexibility of coding, and good parallel scaling on Beowulf-style computers, we chose second-order-accurate
finite-difference approximations on Cartesian meshes instead of spectral methods.

Our code uses a traditional time-splitting method in wh!ch higher-order linear operators are advanced
implicitly in time and lower-order nonlinear terms are advanced explicitly [5], achieving at each time step
an overall accuracy of second order in time. The incompressibility condition V ● u = O is treated by a
standard projection method [6] in which the momentum conservation equations are used to update the current
velocity u(t, x) to an intermediate field u* that is not divergence free, and then u* is ‘(projected” onto a
divergence-free field u(t+At, x) by solving a Poisson equation for the new pressure field. To advance one time
step At, four 3D Helmholtz equations and one 3D Poisson equation must be solved with appropriate boundary
conditions, and the solution of these linear equations constitute the most time consuming part of the code.
For this first generation code, we used FISHPACK fast direct solvers (available through www.netlib.org)
which are well suited for modest-aspect-ratio problems on singleprocessor Alpha workstations. Future
codes will use parallel iterative methods whkh are also better suited for the non-constant-coefficient linear
operators that arise in a cylindrical geometry.

Our code was innovative mainly through the use of colocatedmeshes, in which all field values and all
operators of field values were evaluated on the same set of mesh points. For two- and three-dimensional fluid
simulations of incompressible flow, empirical studies and some analysis have suggested that staggered meshes
(in which scalar quantities are stored at the centms of grid boxes while vector components are stored on the
faces or vertices of the boxes) were n(+(x~~si~y to i~void uumerical instabilities associated with the pressure [7].
Our colocated-mesh 130ussinesq code proved to bc?numerically stable which led to a substantial reduction in
the effort of writing and validating the code compared to a staggered-mesh code. For lack of space, we refer
to our forthcoming paper for further details, e.g., how our code was validated and its efficiency and accuracy
as a function of various parameters [5].

Applications

We now report on two preliminary applications of the above convection code. First we try to simulate an
intriguing experiment [4] that goes to the heart of how chaotic behavior arises in a continuous medium,
here through the occurrence of quasiperiodic states with as many as five incommensurate frequencies. The
mystery to understand is the spatial structure of the different oscillations and their dependence on aspect ratio
and Rayleigh number. Second, we investigate how the onset of spiral defect chaos state [2] depends on the
aspect ratio 17of a square box, which we increase in small successive increments. Varying the aspect ratio is
difficult in laboratory experiments and these calculations demonstrate the usefulness of having quantitatively
accurate codes to complement experiments.

Multi-l%equency Dynamics at Intermediate Aspect Ratios

Our first calculation was motivated by the experimental paper of Walden et al [4], which reported in 1984
the unexpected occurrence of spatiotmnporal quasipcriodic states in a convecting flow with as many as five
incommensurate frequencies. This result seemed to contradict one of the major mathematical insights of the
time, a theorem of Newhouse, Ruelle, and Take~ls[8]which argued that chaotic behavior should be typically
observed after at most three successive Hopf bifurcations since quasiperiodlc dynamics with three or more
incommensurate frequencies can be perturbed infinitesimally to become chaotic. Although the abstract
mathematical arguments were difficult to interpret for laboratory experiments and despite clarifications of
this theorem by later numerical simulations on simple map systems [9], it is still not understood how a
physical continuous medium can develop so many independent oscillations or whether a physical mechanism
can be identified for each independent frequency.



To make contact with this experiment, we have carried out the first (to our knowledge) simulations in a
box-liie domain with parameters nearly identical to those of the experiment. Thus we performed numerical
integrations of the 3D Boussinesq equations in a cell of aspect ratio 9.5 x 4.5 x 1, for a fluid with Prandtl
number a = 3.5 (corresponding to water with a mean temperature of 50°C) and over a comparable range
of Rayleigh numbers up to R = 20&, where RC % 1708 is the critical value for the onset of convection in
an infinite-aspect-ratio cell. The most poorly justified approximation was our choice of laterally insulating
sidewalls Eq. (6) since the real experiment had finitely conducting glass sidewalls between a copper bottom
plate and sapphire upper plate. (The thermal diffusivities ~ of copper, glass, sapphire, and water are
respectively 1.20, 0.004, 0.113, and 0.00147 cmz/see,) A typical run used a resolution of 76 x 36 x 8 points
and a constant time step of At = 0.001. A nm to collect 65,000 points took approximately 1.5 hours on a
Compaq XP1OOOvmrlcstation using a 667 MHz 264 Alpha chip with a 4 MB cache.

Some representative results are shown in Fig. 1. As the Rayleigh number R is increased in small steps,
new incommensurate frequencies appear until, at R/& = 17.5, 5 incommensurate frequencies are observed
just as in the experiment. The fact that these frequencies were incommensurate was supported by plotting
(not shown) the ratios of frequencies corresponding to different peaks and observing that these ratios varied
smoothly with R, i.e., no mode loclcing to a rational value took place. The numerical simulations did not
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Figure 1: Power spectra P(f) versus frequency ~ for five values of the Rayleigh number R over the range
17< R,/F& S 18.7 in a cell of aspect ratio 9.5 x 4.5 x 1 and for a fluid of Prandtl number CT= 3.5. The top
three panels show quasiperiodic motion with 2, 3, and 5 incommensurate frequencies respectively. The last
two panels show spectra of chaotic dynamics with continuous broad-band features.

reproduce quantitatively the magnitude of the lower frequencies observed in experiment. For example, for
the 4ilequency convection state, the simulation has a low frequency peak at j4 s 0.17 which is about a
factor of three smaller than that observed in the experiment. A first guess is that this discrepancy is a
consequence of the convenient but experimentally inaccurate no-heat-flux boundary condition Eq. (6).

In related simulations, we have also cxplorml how the dynanlics depended on aspect ratio, a question
which is difficult to explore expcrixll(?xlt,:~lly.Fig. 2 shows several instantaneous convection patterns and the
power spectra of the corresponding tilrl(?-(lepetl{lc[lt states over the range 9.5 s r= ~ 10.5 with I’v and R
held fixed. A surprising and new result is that small changes in r lead to dramatically different patterns and
dynamics. Indeed, for the states of Fig, 2 and others not shown over this same range, one can identify time
independent, periodic, quasiperiodlc (with 3 and 4 frequencies), and chaotic dynamics. The spatiotemporal
dynamics is evidently highly sensitive to small changes in the system geometry at these intermediate aspect
ratios.
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Figure 2: Changes in convection dynamics as the aspect ratio rz is increased in small steps for fixed 17v= 4
and R = 181& The left column of plots are instantaneous density plots of the temperature field at the
midplane z = 1/2 with light regions corresponding to warm fluid, dark regions to cool fluid. The right
column of plots are corresponding power spectra ~(~) calculated from time series of 65,536 values of the
temperature at the midpoint of the cell. Rows 1, 3, and 5 are chaotic, row 2 is periodic, and row 4 is
quasiperiodic with three independent frequencies.

Onset of Spiral Chaos

As the technology improved for exploring large-aspect-ratio convection dynamics, experimentalkts made a
remarkable dkcovery in 1993 [2] of an intricate spatiotemporal chaotic convecting flow in a cylindrical ge-
ometry near onset, a regime that previous experiments in smaller aspect, ratios had suggested would show
only simple convective patterns, and for which theory predicts that parallel time-independent convection
rolls should be stable [10]. This spiral defect chaos state (so named because of the unexpected occurrence of
rotating spiral structures) remains poorly understood seven years later and is now regarded by many con-
vection researchers to be an especially important example of spatiotemporal chaos to understand. Intriguing
and also poorly understood is the experimental observation that spiraJ defect chaos is observed only when
the aspect ratio r of the cylindrical cell is sufficiently large, with the radius being at least 40 times the fluid
depth.

Using the code described above, we have explored for the onset and properties of spiral defect chaos in
finite cells with experimentally realistic lateral boundary conditions and with varying aspect ratio, although
for a square rather than cylindrical geometry. Representative results for two different values of the reduced
Rayleigh number e = (R- R)/~ are shown in Fig. 3. For 17<24, the asymptotic dynamics are stationary
wh:le time-dependent states are observed for larger r, with spirals being observed only for the larger Rayleigh
numbers, Spirals appear in square geometries for smaller aspect ratios than those of a cylindrical cell at the
same reduced Rayleigh number.

As a first step towards quantifying and analyzing these complex patterns, we have calculated the time-
averaged distribution P(q) of local wave numbers q as a function of aspect ratio and Rayleigh number.
Following a recent suggestion of Egolf ct al [11], wc estimated local wave numbers g(t, z, y) from the ra-
tio –V20/0 where O = O(t,z, y, 1/2) is the deviation of the temperature field T from its linear conducting
profile, evaluated at the CC1lmidphuw z = 1/2. The distributiorr P(q) was then obtained by averaging many
instantaneous histograms of q over time. A compilation of the mean wave numbers tj associated with each
wave number distribution is shown in Fig. 4, which shows rather remarkably that the trend for the variation
of ~ with R is nearly independent of the aspect ratio, and that ij decreases roughly linearly with increasing
Rayleigh number up to R/& a 2. Near the value q – qO= –0.8 (with qOthe critical wave number at onset),
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Figure3: Instataeous patterns observed invarious aspect ratios fortwovdues of thereduced Wyleigh
number e = (R – RC)/17c and for a fixed Prandtl number of o = 0.96, corresponding to the compressed C02
gas used in the experiments. The first two columns of states are time independent.

there is a dramatic change with @becoming essentially independent of R. At this point, spiral defect chaos
develops in the larger aspect ratio cells while the smaller cells are chaotic and lack spiral defects.

The average spatial disorder of each pattern can also be quantified by a correlation length ~, which is
defined here to be the inverse of the width of the distribution P(q). The inset in Fig. 4 shows that < is
also insensitive to the aspect ratio and obeys approximately a power law dependence e–lj2 which is the
same as that predicted by the amplitude equation theory [1] (although the range of Rayleigh numbers in the
plot is much larger than the range over which this theory might be expected to hold). A similar trend has
again been noticed in cylindrical geometry experiments, although an experiment in a rectangular cell found
a divergence at a nonzero vahIc of E.

The trend of ~(~) in Fig. 4, which has also been observed in cylindrical experiments, is far from that
predicted theoretically by Cross and I%well [13], who argued that portions of circular rolls around a “focus
singularity” such as those spanning the corners in the cells of F]g. 3 should lead to the selection of the
same wave number qj as that selected in concentric axisymmetric rolls [14]. The discrepancy is particularly
striking in the simple structures seen at low values of e such as Fig. 5, where theory [13] suggests that the
focus singularities in the corners should determine the wave number over much of the system. One possible
way in which arcs of rolls can act differently than complete circles is that arcs can drive a “mean flow”,
which may then modify the wave number distribution. The mean flow is, roughly, the horizontal fluid flow
integrated across the depth of the cell and cannot occur in axisymrnetric (or straight) roll configurations
because of the incompressibility of the fluid. The mean flow is known to be important in producing the
skew-varicose instability and in suppressing the zigzag instability for Prandtl numbers of order unity.

Using the detailed knowledge provided by the code of the convection pattern, the wave number distribu-
tion, and the mean flow, we are able to assess for the first time the importance of the mean flow in producing
the deviations of the measured wave number tj from qf. Fig. 5 shows the distribution of the wave number
field and corresponding mean flow. In regions towards the center of the cell where the mean flow is small,
the wave number is indeed close to the predicted value qj = 3.1. However circulating mean flow patterns
develop in the cell corners and the wave numbers there are substantially reduced below qf. A plot of the
distribution P(q) (not shown) indicates in fact that the largest q with significant probability is close to q~
but the spread of P(q) to smaller values of q means that the mean Q is considerably below qf. Given the
characteristic form of the mean flowsthat form in the corners consisting of two regions of counter-rotating
vorticity-- an analytic attack on this long staxlding question is an appropriate next step.
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Figure 4: Plot of the deviation q– qoof the mean wavenumber ~ from the critical wavenumber go = 3.117 as
a function of the reduced Rayleigh number ~. Also shown are the instability boundaries [12]which limit the
range for the ideal roll state in a laterally infinite geometry (SV=slcewvaricose; O=oscillatory; E= Eckhaus;
Z=zigzag), and the wave number qt (e) that is selected in axisymmetric rolls. Solid symbols denote states
where dynamic spiral defects are observed. The inset shows the correlation length f defined as the inverse
of the width of the wave number probability distribution P(g). The straight line has a slope 1/2 as would
be predicted by the amplitude equation theory near threshold.
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Fimme 5: (a) Roll ~attern and (b) wave number distribution (gray scale) at li!/RC = 1.15 in a cell of aspect
ratio r = 40, The- corresponding mean flow (arrows) was es~-mated by integrating the horizontal velocity
components of u vertically over the fluid depth. The maximum Euclidean norm of u has the value 6.1 in
units of d/tvwhile the mean flow is much smaller, with a corresponding maximum magnitude of 0.12.
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Conclusions

As initial applications of our intermediate- to large-aspect-ratio fluid convection code we have studied two
aspects of the onset of chaotic dynamics. In both of thmx? examples the role of the physical boundaries
were found to play a vital role -in the intermediate aspect ratio by determining the basic structures about
which dynamics develops, and in the large aspect ratio cell where the mean flows that form in the corners
of the cell play an important roll in determining the wave number distribution-–and so the physical issues
are not accessible to previous codes where periodic boundary conditions arc used. The preliminary results
we present here suggest further directions to explore, both numerically and analytically.
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ABSTRACT

The development of a high-velocity, high-temperature argon plasma jet issuing into
air has been investigated using a variety of diagnostic techniques. In particular the
entrainment of the surrounding air, its effect on the temperature and velocity profiles and the
subsequent mixing and dissociation of oxygen has been examined in detail. The total
concentration of oxygen and the velocity and temperature profiles in the jet were obtained
from an enthalpy probe. Coherent Anti-Stokes Raman Spectroscopy (CARS) was used to
measure the concentration and temperature of molecular oxygen. Two-photon Laser
Induced Fluorescence (LIF) was used to measure the concentration of atomic oxygen. It
was found that both the incompleteness of mixing at the molecular scale and the rate of
dissociation and recombination of oxygen have an effect on the observed jet behavior.

INTRODUCTION

The entrainment of cold gas into turbulent, high temperature, and high velocity
atmospheric pressure plasma jets dominates their behavior [1]. Entrainment alters the chemical
composition and quickly slows and cools the jet. Evidence suggest that entrainment is more of
an engulfinent or induction phenomena [1-4], rather than gradient driven diffusion. In this
description entrainment refers to the process by which the surrounding irrotational fluid is
transported into the shear flow. The term mixing refers to mixing at the molecular level. A
qualitative conceptual model, which describes the main features of the process, and estimates the
important time scales, has been proposed by Broadwell and Briedenthal [5]. The model
describes the entrainment and mixing process as a sequence of events initiated by the engulfment
or induction of irrotational fluid into the jet shear layer. This initial process is kinematic and not
diffhsive with the irrotational fluid immediately adjacent to the shear layer participating in the
large-scale structure motion of the shear layer long before it has acquired vorticity of its own.
These entrained or inducted “lumps” of fluid are subsequently strained and broken down into
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smaller and smaller spatial scales or eddys. During this process the interracial area rapidly
increases until the viscous Kolmogorov microscale, ~, is reached. Once LOis reached and the
interracial zones intermingle, molecular diffision and heat conduction quickly annihilate the
local concentration and temperature gradients homogenizing the mixed fluid.

For large Reynolds numbers the time to reach the Kolmogorov scale, ~,= kzdl I?c%, is

-cb= k15/AU, where 8 is the thickness of the shear layer, AU = lA.UCCntCrlillC,and kl and k2 are

constants. The Reynolds number, R.= AUiVv,is based on the shear layer thickness and AU. The

time scale to diffuse across the small scale [5] A. is ~k = ~ SCRC-%where the Schmidt number SC
is defined as the ratio of kinematic viscosity to mass diffusion coefficient. The other time scale
of importance for the formation of a chemical product is the chemical reaction time, or
Damkohler number; ~&~ for the large scales and ~L/~Cfor the small scales [6], where ~Cis the
chemical reaction time constant. Large Damkohler numbers tend towards mixing limited
chemistry while small values tend toward rate limited chemistry.

An intermediate stage can also be associated with diffusive processes, such as molecular
mixing or heat conduction that may or may not precede to a significant extent the final stage.
The relative importance depends on the relative magnitude of the corresponding molecular
diffusivity to that of the kinematic viscosity or the Schmidt number [7]. The corresponding

diffision scale ADdiffers from the Kolmogorov scale by the inverse of the square root of the

Schmidt number, & = AOSc~. In particular for chemical reactions between entrained gases in a

turbulent shear layer where the Schmidt number is of order unity the time scale for this process is

comparable to ~A. This intermediate stage, sometimes referred to as infusion, is indistinguishable
in gases from the final diffusive dominated process occurring at the Kolmogorov scale. Because
of the very large temperature gradients present in high temperature jets, significant heat transfer
at the boundaries of cold inducted eddies may occur before the fluid is mixed at the Kolmogorov
scale making this intermediate stage process particularly significant. For the case of chemical
reaction between the entrained fluid and the shear layer fluid, such as the dissociation of oxygen
studied here, this stage of the entrainment process maybe very important.

Measurements of plasma velocity, temperature, and composition were obtained using an
enthalpy probe integrated with a mass spectrometer [8-10]. Measurements of the concentration
of atomic oxygen were obtained using two-photon laser induced fluorescence (LIF). Coherent
anti-Stokes Raman Spectroscopy (CARS) was used to determine the temperature of the entrained
molecular oxygen and to estimate the local molecular concentration. In the following sections the
experiment is described, the measurement techniques detailed, and the general features of the
flow field examined. These results will ultimately be used to benchmark a comprehensive
computational model of the entire process that is under development. All testing was conducted
using a commercial direct current plasma torch. The Miller SG- 100 plasma torch was operated at
900 A and 40 V, with a standard anode and cathode arraignment (Miller #165 and #129
respectively). The torch nozzle exit diameter was 8.0 mm. The argon flow rate was 35.4 slm.
The measured thermal efficiency of the torch under these operating conditions was 27 ?40, and the
atmospheric pressure was 85,5 kpa.
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ENTHALPY PROBE

Originally developed in the 1960s, enthalpy probes [11,12] have enjoyed renewed
application to thermal plasma processing problems [13-15]. Their range of application has been
extended by integration with a mass spectrometer for measurement of gas composition [8], and
their performance has been validated by comparison to laser scattering measurements [9,10].
The enthalpy probe is a water-jacketed gas sampling and stagnation pressure probe from which
the enthalpy, temperature, and velocity of a hot flowing gas can be derived once the composition
is known, The probe used is copper with an outside diameter of 4.76 mm and a hemispherical
tip. Probe survivability in high temperature and high velocity flows dictates a large probe size.
The calorimetric method used to determine gas enthalpy and hence temperature depends heavily
on a “tare” measurement. Observation of the coolant temperature rise and flow rate are made in
the absence of gas flow through the inner diameter of the probe. Gas is then caused to flow and
the same coolant measurements are repeated, together with measurements of the gas flow rate
through the probe and gas temperature at the probe exit. The rate of heat removal from the gas
sample is thus given by the difference between the measured delta of cooling water inlet and
outlet temperatures,

where m~ = gas sample mass flow rate, m~w= cooling water mass flow rate, h. = unknown gas
enthalpy at the probe entrance, hc = gas enthalpy at the probe exit thermocouple, Cp = cooling
water specific heat, and ATCW= cooling water temperature rise. The unknown gas enthalpy h at
the probe tip is now uniquely determined, provided that the gas sample flow rate and the gas
enthalpy at the probe exit are known. The exit gas sample enthalpy is determined from the
measured temperature and the gas sample flow rate is measured via a sonic orifice. While the
probe is in the “no gas flow” mode the stagnation pressure is measured. The gas mixture
composition is required to determine the gas sample flow rate and to relate measured enthalpy
and stagnation pressure to thermodynamic properties and gas velocity. Composition is obtained
by a quadrapole mass spectrometer interfaced to the enthalpy probe via a differentially pumped
vacuum system. For low Mach number flows the flee stream velocity, U, is obtained from

U=[2(Pt-P.)/p. ]’~ where Pt is the stagnation pressure and P. is the ambient or static pressure.

The density p. is a fi.mction of the freestream enthalpy, pressure and gas composition.
Centerline velocity and temperature data derived from enthaply probe measurements are shown
in Figures 1 and 2. The axial coordinate is measured from the face of the torch. Particularly
noticeable is the rapid increase in air content and the associated slowing and cooling of the jet.

COHERENT ANTI-STOKES RAMAN SPECTROSCOPY

Non-intrusive optical diagnostic techniques such as CARS, developed for combustion
research, are also applicable in thermal plasma flow fields [14]. CARS has the advantage of high
conversion efficiency, a laser-like coherent signal beam for high collection efficiency, excellent
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fluorescence and luminosity discrimination, and high spatial and temporal resolution. The
technique is applicable to the measurement of the concentration of any Raman active species.

The theory of CARS and its application as a combustion diagnostic are detailed in [7]. A
CARS signal is generated when two laser beams at frequency 01, (termed the pump beams) and
one laser beam at frequency 02 (termed the Stokes beam) interact through the third-order

‘3) This interaction generates an oscillating polarizationnonlinear susceptibility of the medium ~ .
and thus coherent (laser like) radiation at frequency 03=201-02. The third order susceptibility is
a complex quantity and is composed of a resonant (~,) and a non-resonant (~,,) component. The
non-resonant component is proportional to the number density of the species present and is
generally a slowly varying function of wavelength.

In general, the pump (ml) and Stokes radiation fields (032)have a finite line-width. The
CARS signal is then proportional to

~s(03)~ p, (U’)dd p] ((N)]* (U’+U’’–U3)/#3@i)3_d’) 2da)” .

Because our pump beam is transform limited in spectral bandwidth (= 100 MHz) the cross-
coherence effects present when multi-mode YAG lasers are used have been neglected.
Furthermore it is assumed that the CARS lines are superimposed without interaction (isolated
line approximation) and are homogeneously broadened. Normalizing ~,= Z~3)/n and

‘3)/n. and noting that Z,z,, = x,, = Rex, + i Im~, and that ~,, is a real quantity, 13(us) then,

disregarding the convolution, is 13(cv3)cc ((no~,,)’ + 2no~,,nRe~, + ( nl~,l )2)1~12. For the case

in which the non-resonant background is insignificant or is suppressed by choosing certain

polarizations of the pump and probe beams (polarized CARS) then 13 wn2\~,121~12. The particle

density is obtained by absolute intensity measurement of the CARS signal. The temperature is
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determined from the relative vibrational and rotational populations n(vj). A typical single shot
Q-branch CARS oxygen spectra taken at 1000 K is shown in Figure 3. Overlaid with the
experimental data is a theoretical spectra calculated using a modified version of the CARSFT
[16] computer code. The feature between 579.0 and 579.2 nm is the so called hot band,
originating from the v=2 to v=l rotational-vibrational transitions. The rotational temperature is
determined by fitting the theoretical distribution to the data with temperature as a parameter. The
particle density measurement, which is dependent upon measurement of the absolute intensity of
the CARS signal, is complicated by intensity fluctuations of the lasers and changes in beam
overlap, while the temperature measurement is dependent only on relative measurements and is
less affected.

Figure 4 compares the rotational temperature of molecular oxygen obtained from the
CARS measurement taken on the centerline of the jet. For locations closer to the torch face than
30 mm the concentration of molecular oxygen is insufficient to yield a CARS signal. As is
evident in the plot the measured temperatures are significantly less than the mixture temperatures
obtained from the enthalpy probe. This indicates that significant amounts of relatively cold air
are rapidly inducted deep into the jet flow. These cold eddys have not yet been fully mixed and
equilibrated with the hot plasma gas. At 60 mm the mixing process is relatively complete and
the two temperature measurements converge.
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TWO PHOTON LASER INDUCED FLUORESCENCE

Multiphoton excitation techniques are required for laser induced fluorescence monitoring
of the concentration of light atoms such as atomic oxygen [17-19]. Multiphoton excitation
allows the creation, from the ground state, of observable populations of excited state O atoms. A



simplified energy level diagram for O is shown in Figure 5. Two 225 nrn photons excite the
ground 2p 3P state to the 3p 3P state. The fluorescence signal at 844 nm results from the 2p 3P to
3s 3S transition. The laser used is a Nd:YAG pumped dye. The fundamental of the dye is
doubled and mixed with the 1.06 pm fundamental from the YAG in a KDP crystal yielding 1 mJ
of 225 nm light. The two-photon LIF measurement is complicated by the extremely high
quenching rates of the laser produced excited state. The observed lifetime of the two-photon
produced excited state (3p 3P) is less than 2 ns as compared to its natural undisturbed lifetime of
35 ns, Figure 6.
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Figure 5. Simplified atomic oxygen
energy level diagram.
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Figure 6. Time resolved fluorescence
signal.

The measured centerline axial distribution of atomic oxygen is shown in Figure 7. The
decay time (quench rate) of the LIF signal is approximately constant over the extent of the flow
field, hence the intensity of the LIF signal is approximately proportional to the atomic oxygen
concentration. Also plotted in Figure 7 is the amount of molecular oxygen calculated as the
difference between the total amount of oxygen measured by the enthalpy probe and the LIF
measurement of atomic oxygen. The CARS measurement of molecular 02 is also plotted. Much
of the variation in the CARS signal is due to laser intensity drifl, thus this plot illustrates the
limitation of CARS in the measurement of concentration. The same data is also shown in Figure
8 along with the calculated amounts of atomic and molecular oxygen that would be present if the
mixture were in equilibrium at the temperature measured by the enthalpy probe. In general the
dissociation of molecular oxygen lags the equilibrium in the hot regions of the jet and the
recombination Iags the apparent cooling of the jet. The fundamental question is which
phenomena account for the observations, is the process mixing limited, or does the rate of
chemical reaction, dissociation, and recombination account for the observations.
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DISCUSSION

The dissociation reaction for oxygen is Oz + M +-+ O + O + M where M=Ar,He,Oz,Nz,e-,...

Initially the time constant for this reactions is approximately ~~(Ar) = l/(2[Ar]kD) where the

reaction rate is kD(Ar) = 1.6x1014 exp(-54245/T) [19]. The time constant for dissociation -cdis on
the order of 100 ps at 6000 K. The mixing time scales estimated from the model of Broadwell

and Breidenthal [5] are ~k =20 ps and ~L= 10 ps in the jet near field, With respect to the data in

Figures 2 and 4 the absolute upper limit on the time scale for mixing is on the order of ~ = .005

m / 500 m/s or 100 ps consistent with the estimates. The corresponding Damkohler numbers are
@~= 0.2 and TA/Tc= 0.1. Thus the entrainment and mixing processes and the chemical reaction
time have similar time scales. This is consistent with the apparent incompleteness of mixing
illustrated by the temperature data in Figure 4 where large scale inhomogeneities still persist well
downstream in the flow field and contribute to the apparent deviations from equilibrium. At the
same time the recombination process (the reverse dissociation reaction) takes place at a relatively
low temperature, on the order of 2000 K. At this temperature the time constant for
recombination is on the order of 1 ms suggesting a greater influence of the rate of reaction.
Additional experimental work and modeling are underway which will help to clarifj the
observed phenomena.
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FILM COOLING IN A PULSATING STREAM:
RECENT RESULTS FOR LAMINAR M/B TURBULENT WALL JET
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ABSTRACT

The heat transfer in a forced larninar, transitional, and turbulent wall jet was
investigated with a combined theoreti@ experimenta~ and computational approach.
When forcing is introduced into the laminar wall je~ two staggered rows of vertical
disturbancesdevelop.At high amplitudes,these structures increasethe mixingwithin the
wall jeg which in turn increases the spreadiug rate and reduces the skin fiction. In
addition,the large structuresentraincold fluidfromthe ambiem and hot fluid is convected
away flom the waI~ which leads to an increase in tie effectivethermal diffision. It is
found that forcing both the principal and subharmonic modes is most efficient.
Experimentalinvestigationsof the turbulent wall jet showthat forcing at all frequencies
generally decreases the wall friction because the growth rate of the jet increases. The
decrease in wafl fiction does not seem to have a comparable efMct on the wall heat
transfer. This is possibly because the outer shear layer vortices that dominatethe flow
when forcing is introduceddo not necessarily producothe small scale turbulence in the
inner region that is so important in scalar transport. Preliiary computational
investigationsof the turbulent wall jet show that the turbulence model is capable of
predictingthe turbuient meanflow accurately.Qualitatively,the tiect of the structures on
the turbulent flowis very similarto the larninarflow.

NOMENCLATURE

Reynoldsnumber measuredat exit plane
= p~d/p

localmeantemperature,K
&e-stream temperature,K
wall temperature,K
local streamwisemeanvelocity,mh
jet exit velocity,m/s
localmaximumstreamwisevelocity,rds
free-streamvelocity,IU/S

Ym

Cp
d
k
m
t’
u’
X,y

maximumnormal distance from the wall
(forthe integrationdomain),m
specificheat of air at free-stre~ J/kg-K
wall jet slotwidth,m
thermal conductivity,W/m-K
mass flow rate, kgls
fluctuatingtemperature,K
fluctuating streamwise velocity,nds
coordinates,m



Greek symbols Subscripts
6 denotesboundarylayerthickness,m .i jet exitplane
& local hydrodynamic boundary layer m maximum

thickness,m o free-stream
4 local thermal boundary layer thickness, t thermal

m v hydrodynamic

P free-stream dynamic viscosity, N-s/m2 w wall

P flee-stream density, kg/m3

INTRODUCTION

Along with the bounda~ layer and the flee j% the wall jet is one of the most important of all flows.
The wall jet is a fluid jet introduced tangentially along a surfbce. The flee-stream can either be w-flowing
or quiescent and the characteristics of the flow are strongly related to the ratio of the jet velocity to the free-
stream velocity. Wall jets have important technological applications such as in film cooling of gas turbine
components. In film cooling, a turbulent wall jet is used to shield blades and other surflices exposed to high
temperature free-stream flow. In this multiyear investigation, we are investigating the fimdamentd
mechanisms by which the transport of heat to or from a surfbce may be enhanced or suppressed by
exploiting the naturally occurring instabilities of the flow. We have chosen to focus on a strong laminar,
transitional, and turbulent wall jet flow since it exhibits characteristics of both free shear layers and
boundary layers that make it particularly susceptible to external excitation. It is thus an ideal flow for
fi,mdamentalstudy of heat transfer control by external forcing.

RESULTS FOR THE LAMINAR WALL JET

By a combined experimental and theoretical approach, we previously showed that selective forcing of
the laminar and transitional wall jet at its dominant instability modes produced profound changes in the
momentum and heat transfer from an isothermal wall. The strong wall jet can be viewed as a combination
of a boundary layer (near the wall) and a free shear layer fbrther away from the wall. These two basic flow
types exhibit very different stability characteristics, a l%%that can be exploited to alter the mean flow by
introducing controlled perturbations at specific frequencies and at large amplitudes. The linear stability
characteristics of the laminar jet have now been well establish~ Likhachev et al. (1998) and
experimentally confirmed, Likhachev et al. (1999), Quintana et al. (1997). We now have substantial
experimental evidence that suggests that forcing with a frequency for which, according to linear stability
theory, the boundaxy layer mode is unstable, is much more effective than forcing the shear layer mode. For
the laminar walI jet, the experiments definitively established that forcing the inner boundary layer mode at
levels of only 2Y0,the skin friction can be reduced by as much as 65% and, for the same flow, the wall heat
flux can be increased by 45%, Quintana et al. (1997).

Substantial progress has been made in applying Direct Numerical Simulation (DNS) to the Iaminar
wall je~ Seidel and Fasel (2000). Our understanding of the physical mechanisms leading to the profound
changes in the momentum and heat transfer has been greatly enhanoed. DNS computationswere conducted
based on the incompressibleNavier-Stokes equations solved in the vorticity-velocity formulation in
conjunctionwith the energy equation. A 4th-order accurate Runge-Kuttamethodwas used for the time
integration. For the spatial discretization,4th-orderaccurate compactdifferenceswere used in both the x-
and y-directions.The solution procedure of the vismus terms in the vorticity transport equations was
extensivelymodifiedto facilitate the introductionof a wide variety of turbulence models. For the results
shownhere, an equidistantgrid in the x-direotionwas used. In the wall normal direotion,grid points were
clusterednear the wall to resolvethe steepgradients.
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Beforeapplyingthe codesto extensivesimulationsof our laboratoryexperiments,the codewas tested
and validated to demonstrate its ability to efficiently obtain accurate results. Mler computing the
undisturbedwall jet mean flow, disturbanceswere introducedinto the flow field by periodic blowingand
suctionthrough a slot inthe wall near the inflowboundary.At low disturbanceamplitudelevels,the results
of the computationsshowedexcellent agreementwith results from linear stability theory. Increasingthe
disturbanceamplitudecaused a mean flow distortiondue to nonIinearinteractions.As in the experimental
investigations,two frequencieswere investigate j3j=(the shear layermode), and ~j = (the boundary layer
mode).

Case CaseOl Case02 Case03 Case04 Case05 Case06 Case07
A&i 5X104 Ixlo-z 1.5X102 IX402 1X10-2 1.5X102 1.5X102
AJUi - - - 1X10-3 IXIO-2 Ixloa ~xloa

Table 1 Disturbanceamplitudesfor the fundamental(bj=0.094)and the subharmonic(b,=O.047)frequency
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Figure 1. Comparison of mean flow distortion of u-velocity and temperature for dii%erentforcing
amplitudes.

Forcing the shear layer mode does not show a significant distortion of the mean flow profiles. In
contrast, forcingthe boundarylayermodehas a pronouncedeffecton the meanflowprofiles.The top three
graphs in Fig. 1 showthe mean velocityprofiles. Clearly,the disturbancescause a reductionof the local
maximumvelocityand the displacementof the location of maximumvelocity away from the wall. Both
changes of the mean flow profile contribute to the significant reduction in skin friction. The mean
temperatureprofile is shownin the bottomthree graphs in Fig. 1. When large amplitudedisturbancesare
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introduced into the flow, the mean temperature profile develops an inflection point near the wall, which
results in an increase in the wall heat transfer. Even though forcing with bj= 0.094 has a significant effect
on the mean flow, the reduction in skin fiction and the increase in heat transfer is not nearly as large as our
experiments suggest. Scrutinizing the experimental power spectm, the emergence of the subharmonic was
observed. This prompted us to introduce forcing at the subharmonic frequency in addition to the
fundamental fkquency (see Table 1 Cases 04- 07). Figure 1 shows that with this subharmonic, the mean
flow distortion is significantly increased. The spreading rate of the wall jet increases dramatically and the
inflection point in the temperature profile becomes more pronounced. The effect of forcing on the near wall
mean profiles can be seen more clearly in the change of the analogy factor in the Reynolds analogy, 2St/Cf.
This quantity is plotted in Fig. 2 as a fiction of downstream distance. The graph shows that only if tbe
amplitude of the subharmonic disturbance is sufficiently high can a mean flow distortion mmparable to the
experiments be achieved. This clearly shows that it is not the amplitude of the fimdamental itself but rather
the subharmonic resonance that results in the significant mean flow distortion observed in the experiments.
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To qualitatively analyze the effect of forcing, the size and location of the large structures is shown in
Fig. 3 for different forcing amplitudes. Color contours show the temperature distribution and the contours
lines identifi vertical structures using the k criterion by Jeong & Hussain (1995). For comparison, Fig
3(a) shows the undisturbed mean flow. Note that the x- and y-directions are scaled with the nozzle height b
to show the spreading of the wall jet in the streamwise direction. If only single frequency disturbances are
introduced, Figure 3(b), a very regular, staggered double row of vortices develops. In addition, the figure
shows that the temperature distribution is governed by the local, unsteady convection. The structures near
the wall turn clockwise, convecting high temperature fluid away fkomthe wall on the upstream side while
convecting low temperature fluid towards the wall on the downstream side. The outer row of vortices,
tinning cmnterclochvise, enhancesthis flow pattern. It in addition, subharmonicforcing is introduced,
vortexpairingoccurs, Fig. 3(c). This leadsto a doublingof tie size of the structures, significantthickening
of the wallj% and consequentlyan increasein heat transfer. Increasingthe amplitudeof the subharmonic
movesthe vortexpairingupstream,Figure 3(d).
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Figure3. Instantaneoustemperaturedistributionand structuresinthe flow field.a) Undisturbedbase
flow,b) Case03,c) Case06,d) Case07.

The effbct of the Iarge structures in the flow can be described quantitativelyby a local increase in—

viscosityand thermal conductivity.Typically,these quantities are written as a Reynoldsstress, =, and

an eddy thermal diffisivity, ~. A comparison of both quantities is shown in Fig. 4. The agreement
betweenthe three results is very good. The figure showsnegativeReynoldsstress near the wall, which is
another manifestationof the skin fkiction reduction due to the structures in the flow field. In the right
graphs, the eddy thermal diffbsivityis shown. The strong peak near the wall coincideswith the reduced
temperature gradient around the inflection point in the tempemture profile. These results clearly
demonstratethat the large structures in the flow are responsiblefir the changesin skin fiction as well as
wallheat transfer.
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The fbct that the time mean wall shear stress was reduced while the time mean heat transfer was
increased is a powerfid reildation of the Reynolds analogy for steady flows and points out that intelligent
control of convective flows may have a profound impact on rates of transport. In some cases, it may be
possible that those transport rates may be significantly influenced while minimizing the penalty usually
associated with the pressure drop in a heat transfer device. We next turn our attention to the turbulent wall
jet which has greater application but also significantly greater challenges than the Iaminar jet.

THE STRONG TURBULENT WALL JET

The strong turbulent wall jet is characterized by having a mean jet velocity to free stream velocity
ratio greater than about two. The heat transfer in the steady turbulent wall jet has been extensively studied.
Seban (1960) and Seban and Back (1961) measured the heat transfer coefficient and the effectiveness for
tie wall jet with variable slot heights and mass-velocity ratios. lt was found tha~ for mass-velocity ratios of
less than unity (weak wall jet), the effectiveness followed a power law decay with downstream distance.
The power depended on blowing ratio. For mass-velocity ratios of greater than unity, the heat transfer
coefficient could be expressed simply in terms of the slot Reynolds number and the relative downstream
distance of the slot. This simple behavior of heat transfer coefficient arose from its primaxy dependence on
the flow immediately adjacent to the wall. In contrast, the effectiveness was related to the velocity
distribution in the external part of the boundary layer, between the velocity maximum and the free-stream
value, and this distribution depended more critically on the blowing ratio and system parameters. Myers et
al (1963a,b) predicted the maximum velocity decay, jet thickness, and the shear stress, and compared with
those results analyzed by momentum-integral methods. Myers et al (1963b) studied heat transfer under the
condition of a step change in wall temperature with jet Reynolds numbers ranging from 16,600 to 38,100.
Mitachi et al (1974) reviewed some of these investigations and proposed an analytical solution to the
temperature field using a mixing length turbulence model. Under the condition of constant heat flux, Nizou
(1981) attempted to supplement the relation between heat transfer and skin friction for turbulent wall jets.
He found that St /Cj increased slightly along with X/b, hence confirming the applicability of the

Reynolds-Colburn analogy.

,.
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The use of externallyintroducedforcing in the turbulent wall jet was demonstratedby Katz et al
(1992). Theyexcitedthe turbulentwalljet by a loud speakerat differentfkquencies and amplitudes.They
found that forcing had no appreciable effkct on the rate of spread of the jet nor on the decay of its
maximumvelocity, but this external excitation caused a significant local reduction of skin ffiction, and
enhancedthe twodimensionality and periodicityof the coherentmotion. For a turbulent wall jet with an
external fieestream,Zhou et al (1993a) summarizedtheir experimentaldata, togetherwith other available
data from the literature, and wliapsed them onto a set of universal curves independentof Reand the
thickness of the upstream boundary layer. In the natural turbulent wall jet without fbrcing, Zhou et al
(1993b) observeda I%equencyfkctor of approximately1.7 betweenthe inner layer and outer layer which
dependedon the velocityratio R unless the two modelswere coupled,In the case of weak excitation,Zhou
et al (1996) foundthat, the skin friction was reducedby about 7V0between X/b= 100 and 200 and the

—
intensity of U*2

—
was signiilcantiyincreased by forcing. The excitation also increased the intensity of V’2 in

the outer region, but didnot affectthe spanwisefluctuations ~.

StabilityConsiderations

A theoretical stabilityanalysiswas performedto gain insightinto the stabilityof the strongheated
turbulentwaUjet and understandthe mechanismsthat mightbe exploitedfor its control,Likhachev(2000).
Unlikethe Iaminarwall jog the theoretical analysis pointed out that the turbulent wall jet has no strong
dominantmodesbut rather respondsover a wider frequencyspectrum.The propagation and amplification
of the small-ampl@dedisturbance waves were modeledas linear instabilities of the mean velocity and
temperatureprofiles. Becausethe flow is incompressibleand experimentaltemperature d.i&erenceis small,
temperature can be treated as a passive scalar. The influenceof incoherentturbulent fluctuations on the
large-scaleexternalperturbationswas taken into accountwith an eddyviscositymodelthat was consistent
withthe meanflow. Sincethe Reynoldsnumberbased on the local maximumvalue of the eddyviscosity is
not sufficiently large, non-parallel effects should be considered in the stability calculations. The multiple-
scales expansion method was used in conjunction with similarity laws of the mean flow to predict the
influence of the jet growth on the linear stability characteristics. Calculations of the perturbation behavior
were made for a variety of imposed frequencies. It was shown that some significant experimental
conclusions based on local measurements could be attributed to the divergence of the flow. In particular,
the existence of different predominant frequencies in the outer and inner regions of the turbulent wall-jet
flow can be attributed to non-parallel effects rather than to nonlinear effects or to the possible existence of
anothermodeof instability.A comparisonof the stability calculationswith the experimentaldata and the
Large-EddySimulationsis ongoing.

Experimental Measurements

The experiments were performed in a thermally controlled, closed return, low speed, air wind
tunnel shown in Fig. 5, The wind tunnel provided a thermally controll~ low speed main flow at a velocity
U. of 5.0 rds and temperature T. of 23.7 ‘C. The test section was 711 mm wide, 165 mm high and

2,362 nun long. A slot type wall jet apparatus was used which essentially duplicates the design of Zhou et
al. (1993a) used in the study of a turbulent wall jet with forcing. The wall jet is introduced tangentially just
upstream of the isothermal stiace. Flow is delivered by a 0.5 hp centrifugal blower. The flow enters an
air-water heat exchanger followed by a difWier that decelerates the flow into a plenum chamber. The
plenum chamber is fitted with an awustic speaker that is used to introduce controlled disturbances
(forcing) into the jet. Three screens of 30,40 and 50 mesh size and a contraction having a variable area



ratio complete the apparatus. In the present experiments, the jet contraction ratio is 18:1 resultrng in a jet

slot width b of 5.0 mm and a jet exit velocity Uj of 21.0 rids. The jet temperature Tj of 23.7 “C was held

constantby an air-water heat exchanger and a recirculating chiller.
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Figure. 5 Experimental apparatus

An isothermal heat transfer surfhce is located downstream of jet exit plane, and has an unheated
starting length of X/b= 7. This surf%e consists of a 19-mm thick, 508 mm wide and 1219-mm long
highly polished ahuninum tooling plate, which is held at constant temperature by means of, heated water
from a recirculating chiller that flows through milled slots inside the plate. A 50.8-mm thick sheet of
honeycomb is placed beneath the plate and serves as an insulator and as a rigid suppoti for the top plate.
Another plate with heated flow is placed beneath the honeycomb to stabilize any backside thermal losses.
The excited jet flow passes along with a 50.8-mm diameter aluminum Coanda cylinder and flows
tangentially over this heat transfer surfbce. The side and top walls of the test section are fabricated of
Plexiglas to allow visualization studies to be accomplished.

The measurements of streamwise velocity and temperature were conducted using two side-by-side
(12 mm apart in spanwise direction) standard DISA 55-PI 1 single hot and cold wire probes, which were
held by a welldesigned probe holder. Both the hot and cold bridges were manufactured by AA Lab System
(model AN-1OO3).The cold wire was calibrated against a NIST traceable lab standard thermistor probe,
and the hot wire probe was calibmted in the exit of a thermally controlkxl vertical axisymmetric jet against
a standard Pitot tube and an MKS Baratron pressure transducer. Due to temperature gradients in the flow
field, the hot wire output voltage required temperature compensation. The hot wire output voltage was thus
calibrated at different velocities for the range of tempemtures, which were used in the experiment. A
polynomial relationship between voltage and temperature fir each velocity was produced and used to find
the temperature compensated voltage by iteration. Using this method, the actual velocity can be found due

to the small temperature difference between TWand ambient. In order to observe the effkcts of external

forcing on the velocity and temperature fields, pressure fluctuations were artificially introduced into the
wall jet with a 304.8-mm loud speaker placed in the diffhser section. Four fhquencies, 37.5Hz, 75 .O&
IOOHZ,and 1051-Iqand two amplitudes, 5% and 10Yo,were chosen in present experiments.

Detailed experiments were performed to first determine the time averaged mean flow and heat
transfer characteristics of an unforced, plane turbulent wall jet flowing over an isothermal surface that was
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heated above the jet and ambienttemperature. All experimentswere performed in air. A jet velocity of
21,0 m/s and free-streamvelocityof 5.0 m/s formedthe base case for the measuremmts. Figure 6 shows
the mean velocityprofiles, comparingthe unforced case to forcingat 100 Hz, 10% amplhude. The near
wall profiles shown in Fig. 7 accentu~ the decrease m the near wall gradient and hence the wall shear
stress when forcing is introduced. The near wall temperature profiles, Fig. 8, do not show appreciable
changes,except at fir do~stream ~l~nces” Subsequently,the wall fiction caefficien~Cfidecreases at

all downstreamdistances,with forcingat all frequencies,Fig. 9, but the wall Stantonnumberexhibitsonly
modestchanges,Fig. 10. Althoughthese results have not yet been studiedin great detail, a signifi@ clue
as to the insensitivityof the wall heat transfer to forcing is provided by examinationof the fluctuating
temperaturedistributio~ Fig. 11. It is seenthat evenat a 10%forcingamplitude,the near wall fluctuating
temperaturesare not stronglyinfluenced. Becauset’isa primary componeti of the turbulentheat flu%W,
oneplausibleexplanationis that the two-dimensionalstructures in the outer shear Iayerdo not necessarily
cascade downwardsat sufficientlysmall scales to augmentthe near wall heat transfer. This is an area
currentlyunder intensestudy.
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Figure 6. Mean velocity profiles with
and without forcing
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Figure 8, Meantemperature profiles with and
without forcing
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Computational Results

The DNS code described previously was used to investigate the effect of large coherent structures on
the turbulent wall jet. A state-of-the-art two-equation turbulence model was implemented in the code. This
necessitated the development of an accurate and robust solver for the k-s equations. The code has been
tested for the flat plate boundary layer and the turbulent wall jet mean flow. Figure 12 shows the turbulent
mean velocity profile in outer coordinates. Excellent agreememtwith the theoretical and experimental data
is achieved. III inner coordinates (Fig. 14), a slight discrepancy in the maximum velocity exists, but the
overall agreement with the theoretical curves and the experiments is ve~ good. In Figs. 13 and 15, the
mean temperature profile is shown in outer as well as wall coordinates. Very good agreement is achieved
between the measurements and the computations. For compariso~ various logarithmic laws found in the
literature are included in the figure.
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Figure 12. Mean velocity profile in outer
coordinates
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h orderto understandthe heat andmomentumtransfer associatedwith complexunsteadyfihn-cooliig
problems, the plane, huninar, wall jet was investigatedexperimentally,theoretically, and numericallyfor
the constantwall temperatureboundaryconditionandwith no fke-stream. When fbrcingis introduced,two
staggeredrows of vertical disturbancesdevelop.At high amplitudes,these structures increasethe mixing
withinthe walljet, which in turn increasesthe spreadingrate and reducesthe skin friction. In addition,the
large structures entrain add fluid fromthe ambient, and hot fluid is convectedaway fromthe wall, whidi
leads to an increase in the effectivethermal diffision. Locally,the highly unsteady flow field leads to the
developmentof very high wall temperature gradient and in the mean to an inflection point in the
temperatureprofile and an increasein the wal[ heat transfer. It is fbundthat forcingboth the principal and
subharmonicmodesis most efficient.

Experimentalinvestigationsof the turbulent wall jet show that forcing at all frequenciesgenerally
decreases the wall friction because the growth rate of the jet increases. LoLMy,thedem=seMwall
fiction doesnot seemto have a comparableeffecton the wall heat transfer. The wall heat transfer is not
stronglyinfluencedby the forcing,possibly because the outer shear layer vortices lhat dominatethe flow
when forcingis introduceddo not necessarilyproducethe small scaleturbulence in the inner regionthat is
so important in scalar transport. Preliminarycomputationalinvestigationsof the turbulent wall jet show
that the turbulence model is capable of predictingthe turbulent mean flow accurately. In the next step,
disturbanceswill be introducedto investigatethe effect of large, coherent structures on the mean flow
characteristics of the turbulent wall jet. Towards this end, preliminaw investigationshave been initiated.
Qualitatively,the effectof the structureson the turbulentflow is very similarto the laminarflow.
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OPTIMIZATION OF HEAT TRANSFER EFFECTIVENESS IN

HETEROGENEOUS MEDIA

VS.Travkin,LCattonand K. Hu
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ABSTRACT

Developments of Volume Averaging Theory (VAT)to describe transport phenomena in heterogeneous media
are applied to optimization of heat dissipation from a heterogeneous media. The media is an unspecified porous (het-
erogeneous) layer and the optimization process is accomplished with rigor using the idea of scaled energy transport.
The enhancement of heat transport is stated mathematically in a way that the lower scale conventional pin heat trans-
port enhancement and the perfommnce of the total device are incorporated for optimization. The problem is addressed
in three steps: 1) solution of a two-temperature problem with inclusion of experimental data correlations, 2) statistical
design of experiments (simulating the problem) for problems with many optimization parameters, and 3) optimization
of 2D heterogeneous volumetric heat removal by conduction and convective exchange. The analysis distinguishes cer-
tain classes of distributed parameter optimization statements whose solutions determine global “in-class” upper limits
of heat enhancement (for a given set of physical assumptions).

1. INTRODUCTION

Developmentofa VATmathematicalbasisandmodelsforoptimizationofa heterogeneous,hierarchicalscaled
media beganwith work by Travkin, Gratton and Catton [1] and is followed by a series of papers [2-4] documenting
the development of a method that is applicable to a wide variety of transport phenomena ranging from fluid mechan-
ics to cqwtal photonic band-gap problems [5], clearly demonstrating the interdisciplinary nature the multi-scale VAT
description of transport phenomena. The theoretical development of transport phenomena in heterogeneous media
with multiple scales has now been brought to the level where a specific application can be chosen for demonstration.
The application chosen is enhancement of heat transfer dissipation from a heterogeneous media while minimizing the
frictional resistance (a problem of importance to all designers of heat exchangers). This problem has been under inves-
tigation for more than 3 decades and in spite of its longevity and importance as a problem, it has not been satisfactorily
treated.

A majority of past investigations focused on solutions to a specific optimization task with a very limited
number of spatial parameters to be varied, usually a fixed geometric configuration, that they tuned in their search
for a maximum level of heat exchange (see, for example, Bejan and co-authors [6,7] and references therein). This
approach is a “single-scale” approach yielding an optimum for a certain morphology and flow intensity without giving
an explanation for why it was achieved. Whhout an explanation, there is no guidance on how to change the design to
improve its performance, For each new morphology, the experiment, whether real or numerical, needs to be performed
again. In the heat exchanger industry there are countless research studies devoted to tits problem,

In this work we outline how earlier studies [1-5] can be applied to a practical application. The present treatment
of the heat exchange optimization process can be applied to any specific hierarchical heterostructure with the aim to
optimize its performance. What has been done is a demonstration of the only heterogeneous media modeling tool that
combines both mathematical and morphological descriptions in one problem statement.

2. VAT EQUATIONS IN THE FORM OF CONTROL EQUATIONS

The averaged Iaminar momentum equation

~+((m(z))~) 1 6’((7.72(Z))p)
+ UMC..V + uMF.icti.n – UMIW.~ = ~ ~z * (1)

is “controlled” by the three morphological terms that are defined as the “morpho-convective” fluctuation field distri-
bution based term

UMCOIW(ii, ti, ~%, AQj, A$U = : ((-=),), (2)

the interface sutiace skin friction term



a% -
and the solid phase drag resistance term

(3)

(4)

(_where the second Ieft hand side term d (–00) ~) /& presents cross-fluctuations effect. The presence of the verti-

cal velocities - W and W, or fi = W – W, seen in the first term, do not exist at the macrolevel because z direction

momentum transport is only present locally close to obstacles. In traditional (homogeneous) one-scale shape optimiza-
tion approaches these three terms are not presented (see, for example, Ledezma et al. [7]) and, as a result, optimization
methods are very restricted in their value and clearly the macroscopic behavior cannot be related to the bottom scale
enhancement.

The laminar fluid energy equation is

+ T’Mconvx + TjA{convz + TjMs,Lrfx + TfMSUTjZ + l“jM,%chan9e. (5)
with the five additional control terms being

[/-]
TfMsw.fx (k, Tj, E%) =‘~ & Tf ds ,

as”,

(6)

(7)

(8)

[v]TjMs,,rfz (’, Tj, a%) = ‘: & Tf ds , (9)

asw

TfMac},m,oc (’, Tj, EM,) = +
J

!?3 ~.,

ax~
(lo)

as.
Finally the solid phase energy equation has the similar additional terms. In the turbulent regime, the momen-

tum, fluid energy and solid energy equations are similar to what are shown but with an increased number of control
terms and more complexity. They are not reproduced here and can be found in [2,4,5]. Some discussion about how
they will be dealt with is found in the final section of this papec

The control equations are made general by non-dimensionalization with the following scaling, see Fig. 1,

s. = S~Su.,, z = z,,,.z*, z., = ~, ~ = u,.u*, T~ = %, v = .z,r,u,nv”, (m (z)) = m. (m*) ,
W171

2U:, L* = _&
cd = C; @n,, W,n = — kjm = %’%n%f Qf, ‘f = ~~zmumcpfef, ‘. = ‘~zmum+~.-

U; ‘ Qf dx Znt‘
The parameters resulting for laminar flow through a morphology that is constant normal to the flow direction are given
in the following table with there possible ranges, These parameters are at the discretion of the designer of a heat transfer
device and can be used for optimization.
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Name variable min max Physical meaning of the parameter
L3N = Rentf cell.C~S~ 10–~ 5 x 107 influence of media resistance to flow
LM4N = Re,nf (l/me) 10-3 105 media Reynolds number

LPG =~=w
PC,” 2.1[bf 2 x 107 Peclet number, Pe = (#Q (-~ ~)]\2)/af

LPO = af,s,,,
‘tS:J = UL,,,SL,,, 1.0 lo~ heat exchange between p;;ses, cY~,S~= ,,,,&~L5;W,,,

LP7N = A&;-l)a~s~ o 1020 parameterfrom solid phase energyequation

LB8 = * = A~Lp5 10–3 1012 parameterfromII kind BC, see [8]
Thereare six nondimensionalcontrolParametersand fimctions,denotedMediumSpecificControlFunctions

(MSCF),thatcontrol the heat and momentum~ransportin the selectedporous medium and that can be modified to
optimize the performance. The two terms with the broadest range also have the greatest influence on the outcome. If
the morphology timctions denoting porosity (m(z)), and specific surface area, SW(z) ,are coordinate specific, then
the equations and parameters sets are different yielding eight control parameters instead of six. A similar exercise for
turbulent flow with (m) = const, SW= const will yield eightoptimization parameters.

3. P1.l13LIMIN~Y OPTIMIZATION METHODS

Some simulation results using VATbased transport and closure models for flow in a channel with rib roughened
walls, spherical beads, round tube banks and square tube banks yielded optimal configurations. The morphology
models used in the numerical simulations are shown in Fig.1(see [9]).

The parameterschosenfor simulationof flow across sphericalbeads in a channelwere pitch, P = 20mm,
channel height, 2h = 200mm,. and bead diameter, 0.001mm < & < 20mm. When the diameter of the beads is
large, the disturbance of the porosity across the channel is large and the flow resistance plays an important role. As a
result the disturbance of the velocity profile is large. When the porosity approaches unity the disturbance of velocity
profile disappears and the velocity distribution approaches the theoretical distribution. From a physical viewpoint this
is obvious. When there are no obstacles in the channe[, the channel the results are consistent with the theoretical results
in contrast with some other models.

The pitch chosen of the rods are the same as those for the beads. The height of the rods is the same as channel
height. , The porosity is easily varied from Oto 1.0. by ranging the tube dimension, ~. The friction factor for flow
across square tube banks and circular tube banks were developed from the micromodeling results of Souto & Moyne
[10] and llhtanabe [11] respectively.

By application of SVATclosure models to some general morphology models (orifices and plane slits), in
limiting cases, it was demonstrated earlier [1-3,8,9] that both the transport model and the closure scheme are reasonable.
At the same time, studying the limiting cases of porosity in the channel highlighted mistakes in other studies. The
numerical results demonstrate how the simplest morphological properties of a porous layer such as porosity fiction
and specific surface along with closure models naturally affects the transport features and that it can be helpfhl in the
development of optimized morphologies.

Fig, 2 shows the dependence of the effectiveness number, -Eff, on the porosity for different morphologies at
different Reynolds numbers. -Ejf is a combination of the Nusselt number, the filction factor and the pore Reynolds
number.

Nu
‘.ff = Rel,mj 1/3 ‘

Zz&r 4 (m) G

()

d], AP
with Nu = —, RePm = —

kf
andf=— —

vsl” 2Q,52 =
(11)

Fig 2 showshowEf f increasesas theporosityof the channeldecreases.Whentheporo&y decreases,the beadsinside
thechannelplaya moreimportantrole in increasingtheheat transferwhileincreasingthe flow resistance.(forchannel
filled with regularly arranged spherical beads, the porosity of the channel has a lower limit of 0.4). Fig, 3 and 4 clearly
demonstrates an optimum valueof Ef f .When the porosity is higherthan somecriticalvalue, theporousmediaplaya
more important role in increasing the heat transfer than in increasing the drag resistance. But when the porosity is too
low, the drag resistance will be high and Eff will approach Owhen the porosity approaches O.

When the problem becomes multi-dimensional, 6D or 8D, according to [12- 15], it is convenient to use the
statistical design of experiment (DOE) methodology. An optimal response surface was found in two steps. First nu-
merical simulation was carried out based on statistical selection of the parameter values. Second a statistical analysis
of the results was used to develop a response surface. Thk procedure was implemented using a commercial computer
code based on DOE.

When the optimization variable is chosen, in our case Ejf,the variables are systematically defined, see the
table of parameters developed above. Next, the numerical experiment design type is selected,e.g. a classical two level,
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mixed level,or nested level. The design type used in this work is the classical two level design. The classical two
Ievel designs are based on standard orthogonal arrays that contain two levels for each experimental variabIe. It enables
estimation of the effects of some or all terms in a second order model of the general form

Efj = aIJ+alXl + azXz + .,. + a,, X,, + MIX? + a12XIX2 + ... + a,,,,, -IX,, L-I -f-a.bnxi
The independent variables X1,X2, ...X,, are the design variables L3N...LU8, Based on the design type and

design variables, experiment design options will be created. Each option is a set of input parameters for numerical
simulation. Description of what was done to obtain the “experimental results” fi-omthe VATbased laminar or turbu[ent
transport equations for flow in a specific porous media is described elsewhere (see [8,9]).

Afler numerical simulation, the numerical results are rigorously analyzed using statistical analysis tools and
graphics tools. These tools include nonlinear response/error analysis, experimental error analysis, regression analysis,
residuals analysis, two dimensional graphing, three dimensional response surface graphing, and multi response opti-
mization. One of the response surfaces of our study is shown in Fig. 5. The three dimensional figure shows Ef~ as
a tlmction of two variab[es Lp2 and LM4 (these were chosen for simplicity from the eight independent variables ana-
lyzed) when the other variables are fixed. Although limited by the range of the variables, the optimum point is shown
on the figure, and the trend of the response surface clearly shown in Fig. 5.

4. TWO- AND THREE-SCALE OPTIMIZATION STUDY

Closure of the turbulent regime VATequations for a porous flat channel also requires closure of additional
terms in the governing equations. This is done (as for Iaminar regime) using Direct Numerical Modeling (DNM). The
four terms arising in the momentum equation are

the seven terms in the fluid temperature equation

and five terms in the solid phase temperature equation

The mathematical implementation needed to obtain closure of the momentum resistance terms, for example,
for optimization of the morphology of straight rib fins, see Fig. 6a,b; is dictated by the geomet~ of the fins. For

+
example, if ds = ~ ds, ; = (-i, O,O)IOS,U,,and ~ = (i, Q O)kt.,, ! then the surface integral over the 8S,. in each
of the intermediate REVS not including portions of the flee volume above the fins and those at the bottom of the solid
phase of the channel will be, for the x-coordinate frictional resistance component,

The calculation of the form drag portion of resistance loss in momentum VATequation is done in the same
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This is the cIassical form drag potion of the total kinetic energy loss (shown here only for the x-component). Closure
of otherterms in the VATequationsarebasedon the specifictwo- or three scalemorphologieschosen.

Ouranalysisof manyexistingmorphologicalsolutionshas led us to concludethat the scaledhierarchicalVAT
descriptiongives us the ability to find an optimummorphologythat cannotbe improvedwhen the selectionof fluids
and solid phase materialshas been made, and the pressuredrop through the media is specified. Given these initial
conditions(restrictions),it is possibleto find a morphologythat cannotbe improvedbased on two scaleheat transport
meaningthat there is no other solid phasecofilguration that can be more efficientthan the one that has beenfound,

5. SUMMAW
Inthisbrief paper we have illustrated a method hierarchical optimization of two- and three scale heat transport

in a heterogeneous media.. It is shown how traditional governing equations developed using rigorous V4T methods
can be used to optimize surface transport processes in support of heat transport technology.

The difficulty in treating a multiparameter (more than 3 ) problem, even linear, are well known to be very
diflicult to overcome using a parameter sorting process. The combination of VATbased equations and the theory of
statistical design to was used to effectively begin treating 6D or 8D optimization volumes.

Wehave shown how a tsvo scale heterogeneous heat transfer optimization problem can be solved using exact
procedures for closure of additional differential and integral JAT terms. This method is shown to be as simple as calcu-
lating the appropriate integrals over the morphologies with coordinate surfaces of interfaces pertinent to a morphology
of interest, For more complex or even unknown morphologies, as initial spatial morphologies the mathematical meth-
ods were out[ined in detail. These three tasks were carried 0U4 albeit for some elementary morphologies, for the first
time.
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USE OF HOT-FILM ANEMOMETRY TECHNIQUE IN HORIZONTAL BUBBLY
TWO-PHASE FLOW

Ma Iskandrani and Gunol Kojasoy
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Departmentof MechanicalEngineering
Milwaukee,Wisconsin53201,U.S. A

ABSTRACT

Utilityof he hot-filmanemometrytectilque in a horizontalbubblyflow-patternis examined.
It is shownthata singleprobecanbe usedfor identi@g thegasand liquidphases,Analyzing
the natureof the voltagesignal,a signalprocessingschemeis developedfor measurementsof
time-averagedlocalvoid fractiondistributionas well as for the measurementsof local mean
axial velocityand turbulentintensityin the liquidphase.The signalprocessingschemeis
optimizedso it canbeusedin a ve~ highvoid-fractionregiontowardthetop ofthe pipe,which
is the uniquecharacteristicof bubblytwo-phaseflow in horizontalchannels.To veri& the
accuracyof the proposedmethod combined effects of the local void fmction and liquid velocity
measurements are checked against the global measurements of liquid flow rate. The results are
found to be satisfactory within the experimental uncertainties. Furthermore, the area-averaged
void fraction obtained from the hot-film probe measurements compared weI1 with the quick-
closing valve technique measurements. The results show that the hot-fihn probe method is
accurate and reliable for the local measurements of void fkactiou liquid veIocity and turbulent
intensity in horizontal bubbly flow provided that the data is processed properly. Some results of
the local measurements of time-averaged void fraction, axial mean velocity and turbulent
intensity at relatively low and high gas flows are also presented for a horizontal air-water bubbly
flow in a 50.3 mm ID pipe.

INTRODUCTION

Void fraction is considered one of the most important parameters in gas-liquid two-phase flows from an
engineering point of view. Several methods are available at present to measure void fraction. These are
photogmphic, light attenuation ultrasonic attenuation, double-sensorprobe, impedance tomography, and Laser-
DopplerAcmometer (LDA).Thesemethodsfor measuringthe void fmctionare effectiveonly in certainidealized
cases. The photogmphic and light attenuation methods cannot be used with opaque walls and are limited to
transparentdispersed two-phaseflows with volumetricvoid fraction Icss than a few percent [1]. The ultrasonic
method is not restricted to such conditions, and thus expands the measurement of the void fiction beyond the
presently available range of fluids and non-opaque systems [2]. However, the ultrasonic attenuation method has a
major limitation due to the reduction of the measurement certainty because of the scattering echoes, and thus it is
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restricted to low void fkaction bubbly systems. The X-ray computed tomography, impedance tomography and ring-
type conductance transducer were used to determine the cross-sectional or volume averaged void fmction [3].
However, the local void fkaction cannot be measured by such technique,

Several attempts have been made to extend the use of LDA to bubbly flows [1,4]. In a ve~ recent work of
Suzanne et al. [5], it was concluded that at void fraction greater than about 2% the LDA signal is no longer
suitable because of the inc~ase of the beam interruption mte by the bubble crossing. In this case the hot-fihn
anemometry was recommended.

It is to be noticed that with the exception of the work of Kocamustafaogullari and Wang [6], tdl of the bubbly
flow experiments were carried out in vertical flow channels. Even in the case of well-studied vertical flow
configuration experimental resuIts from fairly diverse sources are controversial regarding the void fraction
distributions and the effects of the bubble size and flow conditions causing void profile transformation from a
saddle shape into a convex shape. The difticukies in obtaining completely similar general results undoubtedly
stem from our lack of understanding of the mechanisms involved in determining the internal structure of bubbly
flow. Furthermore, due to basic internal structural differences between the vertical and horizontal bubbly flows, it
is impossible to extend the vertical bubbly flow results to horizontal bubbly flows.

In light of the above discussion, it is evident that much experimental work is still necessary to attain a thorough
physical understanding of the internal structure of horizontal bubbly two-phase flows. In view of the intention to
measure local variables in a horizontal bubbly two-phase flow with local void fraction possibly ranging from O-
65?Z0,it is unavoidable that a probe method must be used. In this contex~ an experimental investigation has been
underway at the University of Wisconsin-Milwaukee to study the air-water bubbly two-phase flow characteristics
along horizontal flow channels using the hot-film probe technique.

The primary purpose of this research is to show that the hot-film anemometty technique can be successfully
used in horizontal bubbly two-phase flows

● to identi& liquid and gas phases (phase separation), from which the local volume fraction can be
evaluate~

● to evaluate the local time-averaged axial liquid phase mean and turbulent fluctuating velocities,
. to measure the local void fraction and local bubble passing frequency of the two-phase flow, and finally,
. to investigate the dependence of the local parameters on other flow variables,

2. HOT-FILM ANEMOMETRY TECHNIQUE

2.1 Princiule of Measurement
Hsu et al. [7] and Delhaye [8] were the first to study the response of hot-film probes in a liquid-gas two-phase

flow. Since the% this technique has been used extensively [9-14] in vertical bubbly flow pattern. However, only
limited effofls were made to examine two-phase flow characteristics in large scale experimental programs in
horizontal bubbly flow channels.

In principle, the hot-film probe provides information about the flow field by relating the changes in this field to
changes in the heat transfer at the probe tip surface. As the fluid flows past the constant temperature hot-film
probe, changes in the fluid velocity, including turbulence fluctuations, cool the sensor at different mtes. These
changes in cooling rates result in voltage changes in the anemometer. In the case of an air-water two-phase flow,
very shaqJ variations occur in the anemometer voltage output as the probe tip goes through a gas-liquid interface
because the heat-transfer characteristics of air is completely different than water. Atypical sensor output for two-
phase bubbly flow is illustrated in Fig. 1. As seen in this figure the sensor encounters both liquid and small gas
bubbles several times in a very short period. After the sharp initial drop, caused by the probe piercing the front of a
bubble, the voltage gradually continues to decrease while the sensor stays inside the bubble. This is due to the
evaporation of a thin film of liquid that remains on the sensor. On the other&m& the output signal from the probe
shows a very sharp increase to the previous voltage level upon exiting the gas bubble due to wetting of the sensor.
It is interesting to notice thag when the liquid wets the sensor, the signal rebuilds after a very short period during
which it exhibits an overshoot. This is usually the case because the hot-film anemometer circuitry tends to
overcompensate the voltage increase when liquid suddenly envelopes the tip of the probe.

In the upper portion of the pipe, the probe encounters plenty of bubbles, or partial bubbles hits, where the
residence time in gas bubbles and liquid is too short to show the basic output characteristics of the probe and
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consequently becomes harder to aurdyze such signals. When the probe is in the ~ the signal is no longer
representativeof the velocity, it is thus necessay to removethis part of the signalas discussedin the next section,

2,2 Signal Processing
2.2.1 Phase Separation

The first requirement in evaluating a two-phase flow with a hot-fihn probe is the ability to identi@ and
differentiate the gas and liquid phases on a record of the anemometer signal. A number of investigators have
reported utility of the hot-film anemometry in two-phase flows. In these investigations a variety of bubble
detection techniques, consisted of detecting the voltage changes associated with a change in phase, have been
used.

In the present investigation%Farmr et al. [15] and Lewis [16] methods were combined to develop a reliable
detection technique based on an interactive amplitude and threshold procedure. This new technique tackled the
inherent problems in high-speed, high void fraction bubbly flows. Serious problems associated with previous
methods when applied to a horizontal bubbly flow can be summarized as follows: FMIy, very small bubbles or
partial bubble hits produce signals that do not fall below the voltage level corresponding to the lowest continuous
liquid phase velocity fluctuations. Therefore, they can not be detected. Secondly, the overshoot in the hot-film
signal results in a significant negative slope during the decay process following the overshoot. This may be
interpreted as being due to the passage of a bubble front interfaces. The overshooting may cause serious errors in
time-averaged void fraction calculation or it might cause major incorrect evaluation of turbulence.

The voltage output was recorded on disk. The derivative of this output signal with respect to time was then
calculated This derivative represents the slope of the output signal. By plotting the anemometer output and the
slope on the same time scale, the effects of a bubble striking the probe can be seen as in Fig. 2a &b, For each
bubble passage, the slope signal shows a sharp negative spike for the nose of the bubble foIfowed by a sharp
positive spike for the tail of the bubble. The power required to heat the sensor in the gas phase is considerable less
than in the liquid phase. Similarly, the positive spike in the slope signal is a result of the increase in power required
to maintain the sensor tempemtnre as the probe reenters the liquid phase. From here, it is a matter of determining
the proper threshold values to detect the spikes in the slope signal.

The first threshold is used to determine the rear of the gas bubble. Its value must be positive. This slope
threshold value is the most important because it has the largest magnitudes and is unaffected by any of the flow
characteristics. Therefore, it is the easiest to detect. Its value should distinguish between the peaks caused by liquid
interface and those from the turbulent fluctuations. The turbulence slope values were of a magnitude of less than
250. By plotting the anemometer output voltage data and the corresponding slope, as seen in Fig. 2a &b, the
positive value of the slope can be recorded for each liquid slug occurrence by visual inspection. This was done for
experimental data covering the entire range of gas and liquid flow rates.Therearofbubblewasfoundto causea
positivepeakwitha magnitudegreaterthan500.Thisvaluewasusedasthe thresholdfor thebubblereardetection
or liquidslug beginning.Whenthis thresholdvalue is reachedor exceeded,in the positiveplane, the phase
separationstepsignal,&is setequaltounityindicatingtheliquidphase(Fig.2c).

Similarly,a secondthresholdvaluewasfoundfor thenegativespikecausedby theprobehittinga gasbubble.
Thesenegativepeakswerefoundto havea magnitudegreaterthan300in the negativeplane.It is obviousfrom
Fig.2b that the magnitudeof this slopeis usuallysmallerthanthepreviousone,becausethe dropin thevoltage
occursgradually.So it is harderto detectand easierto be feignedby the turbulencefluctuations.Thisk whya
conservativevalueof-500 hasbeenusedas a bubblefrontdetectionthreshold.Thisvalueis usedto identi&the
bubblesonlywith relativelyclear tail voltagesignal.The principalslope is going to be incorporated to double
check the validity of the negative slope as discussed later.

To ensure that all bubbles have been dctcctcd and to take care of the overshooting, the program works
backward whenever thefirstthreshold occurs to indicate a start of liquid phase. Since this threshold is very distinct
and impossible to miss, it sets up the base for the further signal analysis. The signal processing program works
backwardly forcing all data to be gas until another first threshold value or a third threshold event (whatever comes
first) takes place, The third assigned slope theshold value is of importance when the second threshold bubble start
detection ihils. Because some bubbles, small ones in particular, in!roduce intermediate negative slope, which may
be hard to differentiate from velocity fluctuations negative slopes, the third slope threshold makes the detection of
gas phase more lenient Therefore its value is set to -250. This, in its absolute plane, i; much less than the slope
associated with intcrfaca passage but slightly greater than the slope of most velocity fluctuations. h this way we
get a narrower band of liquid voltage signal, which results in detecting smaller bubbles. The third threshold works
in conjunction with an amplilude threshold, which will be discussed in the next section.
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When the entire data signal has been analyzed in this way, the progmrn returns the phase separation step signal.
This signal is used for the void fraction analysis and helps to assign the liquid phase data used for velocity
analysis. One problem with the above method, and any other method involving an immersed probe in the two-
phase flow, is as described by Wang et al. [17], the probe deforms and deflects the bubbles prior to piercing. This
would lead to an underestimation of the void fraction.
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2.2.2 Determination of Proucr Data Set for Velocitv Analvsis
In the preceding section it was demonstrated that the proposed
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bubble detection technique can identify the
starting and ending times of virtually every bubble event within hot-film signal. Nevertheless; using all iden-tiled
liquid phase data for velocity analysis causes significant error. Similar to the phase separation method another
method has been developed to identify the proper data set that should be used in liquid velocity data processing.
The back-bone threshold value for this task is the voltage amplitude threshold Unlike the previous technique, this
one is only of practical use if a method of automatically determining suitable values for the amplitude can be
identified. This was achieved by using the probability density fimction (@f). Fig. 3 shows the digitized pdf
corresponding to a large sample of hot-film probe data obtained at a certain probe position in a typical bubbly
flow. A sample of the hot-film signal from which it was obtained is also shown in the figure. The pdf is observed
to have a bimodal shape consisting of two peaks separated by a low level plateau region. The upper peak
represents the high voltage associated with liquid phase, while the lower peak represents the low voltage
associated with gas phase. In the current program the lower peak, which is located near the bottom of the hot-film
signal% is not determined and thus our pdf is truncated to accommodate only the large peak. This peak
corresponds to the voltage/velocity associated with the continuous phase turbulence. A point on the voltage scale
of the pdf slightly below that corresponding to position “c” on Fig. 3 is an ideal choice for voltage amplitude
threshold since it will be low enough to avoid mistaking any turbulence velocity fluctuations and high enough to
detect the majority points in gas phase.

After identifying the amplitude threshold vahe internally by the computer progr~ the points with voltage
higher than this threshold value and their slopes within the first and second threshold slopes are only considered
for velocity analysis. The data points associated with over-shooting, at the rear of bubbles, are excluded again by
proceeding backwards. By working backwards, the current point is compared with the previous few points. If the
current point voltage is higher than the voltage threshold value and its slope is lower than the second slope, then it
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is identified as overshooting provided that the @nediate preceding points have the massive positive slope. In Fig.
24 the velocity evaluation step signal is shown for the corresponding anemometer output voltage, slope, and phase
separation. In this figure, unity indicates acceptable data point for velocity analysis, zeros are not admissible points
and should be excluded from any I%rthervelocity analysis,

2,3 Statistical Processing of The Data
Although the actual voltage change in a hot-film probe signal due to the probe encountering the bubble is not

important or accurate, the time that the probe is exposed to the bubble can be used to determine the local time-
averaged void fractiou g at any poin~ r. It is defined as a time-average of the concentration%@,t), by

C@- lili~~(l - ~(r,t))dt (1)

where, 4 as a fiction of the space coordmte, r, and time, $ is equrd to O if the probe sensor is in the gas phase
and equal to 1 if the sensor is in the liquid phase. Equation (1) can be written in discrete form as follows

j .~1(t2i - t2i-1)a(r) = — (2)

where i indicates the iti gas bubble and t2i.1and tzideilne the time when the probe enters into the gas bubble and
liquid, respectively, the number of gas bubbles passing the probe sensor in the totrd sampling time, L is n.

The local meanaxial liquid velocity and the values of turbulent fluctuations were calculated by using

u~mn(r) = ~}lUk(r,t) (3)

and

u’(r) =
/[[

+ XV ,[u,(r,t) -u (r)]’= mean
11

(4)

respectively. In Eqs. (3) and (4), uk(r,t) is the instantaneous axial velocity for the kti data point in the liquid phase,
and N is the total munber of data points in the liquid phase of the digital sample, k = 1....N. To remove the error
caused by the intermittent wave motion, the time-based filtering process was developed in calculating turbulence
fluctuations, Iskandmni [18].

3. EXPERIMENTAL RESULTS AND DISCUSSIONS

A sample of the time-averaged local void fraction, U, liquid-phase mean axial velocity, U.~, and the
turbulence structure as presented by the turbulent velocity, u’, and turbulent intensity defined as (u’AJ~,mld), are
described in Figures 4 and 5 for relatively low and high values of <j~. The single-phase liquid flow
measurements of axial velocity and turbulence structure corresponding to the same liquid flow rates, i.e., the same
superficial velocity, <j?, as the respective two-phase flow, are also shown on these figures as a reference.. When
the two-phase flow profiles are compared in theses figures, it is evident that the void fractiou mean axial velocity,
and turbulence structure distributions have similar behaviors. More detailed observations can be made in the
following sections.

3.1 Void Fraction Profiles
As described above, the time-averaged local void fraction measurement is calculated by Eq. (2). The void

fraction distributions are illustrated in Figures 4C and 5c. It is evident from these figures that the void fraction
distribution shows a shmp decrease toward the bottom of the pipe and practically becomes zero at a certain probe
position r~ indicating the existence of a liquid layer free of voids except near the wall of pipe, where the profile
of void fraction starts to build up again. This liquid layer thickness decreases by increasing gas flow mtes at a
given liquid flow. It covers a liquid region between r/R= 0.2 and r/R= -0.8 at <j~ = 0.25 IU/Sand between r/R =
-0.1 to r/R= -0.8 at <j# = 0.8 rrds, as shown in Figures 4Cand 5c.
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Bubbles tend to migmte toward the upper wall under the dominating influence of buoyancy force. Thu$ the
void ffaction under all test conditions generally showed distinct peak near the top wall at about r/R aY0.8 to 0.9.
This range corresponds to 2.5-5.0 mm distance from the wall. This observation is more pronounced at high gas
flow rates, since at low gas flow rates the void fraction profile peaks at the wall itself, or too close to not reachable
by the finite probe size. This peak which appears in most cases, can be attributed to the increased hydraulic
resistance of the liquid path between the bubble and wall which may cause a sharp decline in void fraction. This
phenomena is identical to the one that has been observed in vertical bubbly two-phase flows [9, 10, 17] and in
horizontal bubbly flow [6] using double-sensor resistivity probe.
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3.2 Mean Velocitv Profiles
The mean velocity profiles as documented on Figures 4a & 5a show asymmetric character with the largest

velocities located at the bottom part of the pipe. The degree of asymmehy is shown to decrease with increasing
liquid flows or decreasing gas flow. An interesting feature of the velocity profile is that the velocity distribution
witlh the bottom liquid layer exhibits a fully-developed turbulent flow character as demonstrated by the l/7th
power law profile. The l/7th power law was fitted by the experimentally measured maximum velocity located in
the liquid layer. Obviously, the maximum velocity in this ‘liquid layer’ occurs slightly off the pipe centerline (i.e. -
0.2s r/R.5 O). It is interesting to note that although the value of this maximum velocity increases as either the gas
or liquid flow rate increases, the location of the maximum remains almost unchanged.

It is evident that within the high population bubble region at the upper portion of the pipe the mean liquid
velocity decreases sharply towards the upper pipe wall. Its values go even below the single-phase profile. This
sharp drop in the liquid velocity maybe attributed to two reasons. Firstly, when the bubbles present they induce
additional turbulence which is called the bubble induced turbulence. As a result a shaqI increase in turbulence due
to presence of bubbles naturally reduces the mean local velocity. Secondly, increased bubble population toward
the top of the pipe creates an additional resistance to liquid flow resulting in retardation of the liquid meanvelocity
in this region. These combined retardation of increased bubble population turbulence and the resistance to the
liquid flow results in considerable reduction of the mean liquid velocity toward the top of the tube. On the other
Inn& the reduction of the liquid mean velocity in this region causes considerable increase of velocity in the rest of
the pipe to maintain the overall continuity requirement. This observation is most pronounced at low liquid flow
rates, since in this case bubbles are concentrated at the uppermost part of the pipe and plenty of room for the liquid
(i.e. easier path) to flow.
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3.3 Turbulence Structure
The turbulence structure is presented in terms of the axial turbulent fluctuation and the turbulent intensity as

defined by (u’/Um,al~). The turbulence fluctuations, u’, always increases when the gas introduced as seen in
Fi~es 4b & 5b. In the lower pmt of the pipe, the slight increase is compared to the single-phase profile.
However, at the upper part of the pipe where the population of bubbles is him it substantially increases until it
peaks and then drops down abruptly in the region next to the wall.

It is interesting to notice that the location where u’ starts to buildup is exactly the location where cxdistribution
initiated to take off. Moreover, the level of void fraction profile determines the level of turbulence velocity. This
indicates that the liquid turbulent velocity, u’, is a strong fimction of bubble population i.e., bubble induced
turbulence. This observation is similar to what is observed in vertical bubbly flow [11] and others that turbulent
kinetic energy increases strongly with void fraction.

Figures4d & 5d of turbulence intensity (u’/tJ~~jA further ver@ our results of u’ values. The smprising
identical trend of turbulence intensity in the lower part of the pipe between single-phase and two-phase confhm
the liquid layer existence. That means introducing air has no effect on turbulence intensity in the liquid layer. On
the other ha@ the intensity increases rapidly as void fraction increases. It is very interesting to notice that
u’/u~W1~ is iimction of u for a certain setting of <j~ and <j?, tie U’ Wtich is a fimction of the relative
velocity too. This restdt is similar to the onc rcachcd by Lance and Bataille [11] for vertical bubbly flows. The u’/
Umwl~ profiles peaks next to the wall very similm to void fraction profiles. However, next to the lower pipe wall
they are negligibly higher than single phase profdes because of the interactions of bubble-induced and wall-
induced turbulence.

4. SUMMARY AND CONCLUSIONS

The internal phasedistribution of concurrent air-water bubbly flow in a 50.3 mm ID transparent horizontal
pipeline have been experimentally investigated by using the hot-film anemometry technique. The gas volumetric
superficial velocity changed from 0.25 to 0.8 m/s while the liquid volumetric superficial velocity keptfixedat 3.8
rids,The time-averagedlocalvaluesof the void fractio~ the meanliquidvelocity,and the liquidturbulence
fluctuationsweremeasured.

An improveddigitalprocessingmethod based on a combination of amplitude and slope thresholds has been
developed to ident@ the phases in the hot-film anemometer output signal due to the passage of bubbles in a high-
specd bubbly two-phase flow. This technique has proved successful in iden@ing virhudly all bubble passages,
including partial hits and very small bubbles and in determining the appropriate signal data for velocity analysis.
The method has the advantage of incorporating the probability density iimction of the anemometer output signal to
obtain automatically suitable value for the voltage amplitude tlucshold.

The experimental results indicate that the void fmction has a local maximum near the upper pipe wall. For the
horizontal bubbly flow, the observed time-averaged local void fraction can reach as high as 65%. It was found
that increasing the gas flow rate at fixed liquid flow ratewould increase the local void fraction,

The axial liquid mean velocity showed a relatively uniform distribution except neartheupper pipe wal~ where
a sharp reduction in velocity was noticed. The local mean liquid velocity and turbulence fluctuations increased
with gas flow rate. It was also concluded that the local turbulent intensity is mainly a function of local void
fmction,
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MICRO FOUR-SENSORPROBE METHOD FOR INTERFACIALAREA MEASUREMENT
ANDAREATRANSPORTEQUATION

M. Ishii and S. Kim

School of Nuclear Engineering,1290NE
Purdue University, W. Lafayette, IN 47907-1290

A newly developed micro four-sensor conductivity probe is presented. The new
probe is applicable to a wide range of two-phase flow and capable of acquiring the
time-averaged local two-phase flow parameters of various types of bubbles. The data
acquired by the probe are categorized into two groups in view of the two-group fluid
particle transport; namely spherical/distorted bubbles as group 1 and cap/Taylor
bubbles as group 2. Benchmark experiment employing the image analysis method is
~erformed to validate the Probe method, and a good agreement is observed. The data.
obtained by the probe in the bubbly and bubbly ~o slug transition condition is
compared with the one-group interracial area transport

ABSTRACT

equation.

1. INTRODUCTION

[n the two-phase flow system, the interracial area concentration (a,) and the void fraction (a)

are two of the key geometric parameters in fluid particle transport and heat transfer capability. 1n
view of detailed assessment of the given two-phase system, many two-phase system analysis codes
employ the formulation using the two-fluid model[l ], which is based on the detailed treatment of the
phase interactions at the interface. However, since the two-fluid model solves the conservation
equations for each phase separately, the phase-interaction terms arise. They are expressed in terms
of a, and the driving force such that

(Interracial Transfer Term) - a, X (Driving Force). (1)
Therefore, the closure relation for the ai is indispensable for accurate assessment of the two-phase
flow system using the two-fluid model. [n efforts of solving this closure problem in the two-fluid
model, Kocamustafaogul lari and lshii[2] established the foundation in developing the interracial area
transport equation. [t was followed by recent efforts by Wu et al.[3] and Kim[4]. Nevertheless, in
order to evaluate the existing model, the detailed local measurement of the two-phase flow
parameters should be established.



The conductivity probe was first proposed by Neal and Bankoff15] accounting for the
fundamental differences in conductivity between water and air. With the acquired signals from the

multi-sensor probe, the local time-averaged two-phase flow parameters, such as a, and a, can be

acquired. The double sensor conductivity probe has been employed in dispersed bubbly flow
conditions, whereas the four-sensor probe has been applied in cap or slug flow conditions.

The measurement principle of the multi-sensor conductivity probe in obtaining the local time-
averaged aj, is based on the definition given by lshii[ 1], such that

(2)

where J denotes the j’” interface which passes a local point during the time interval, AT, Here, vi and
ni are the bubble interracial velocity and unit surface normal vector of the j’h interface, respectively.
In view of this, Kataoka et al.[6] formulated a mathematical method to determine the local time-
averaged a, for both double-sensor and four-sensor probes. In the application of the double-sensor

probe, it was suggested that
1

Z;(xo,yo,zo)= 2N,
]VJ;OS$

(3)

where N, is the number of bubbles which pass the point (x(J,y(,,zJ per unit time, and @ is the angle

between the unit normal of the bubble interface and its interracial velocity. In formulating equation
(3), however, it was assumed that the bubbles are spherical in shape, and every part of the bubble has
equal probabi Iity of being intersected by the probe. The application of the four-sensor probe, on the
other hand, is important when the size of the bubbles become larger and they are no longer spherical
in shape. In the four-sensor conductivity probe, the local a, is acquired by acquiring three
components of interracial velocity. For example, when the directions of the three independent
probes are chosen as the x, y, and z axes, the time-averaged a, can be acquired[6] by

(4)

Therefore, unlike the doubie-sensor probe technique, no hypothesis for the bubble shape is necessary
in the mathematical formulation to calculate the local afi

In previous studies[7,8], however, some major shortcomings have been reported in applying the
four-sensor conductivity probe, which had prevented the probe from being used in practice. These
shortcomings included missing bubble signals and deformation of the bubble interface.

2. DEVELOPMENTOF THII MICRO FOUR-SENSORCONDUCTIVITY
PROBE METHOD

To minimize the limitations of the conventional probe, new designs are sought for the new probe
configuration. Both the conventional and the newly designed four-sensor probes are illustrated in
Figure 1. The significant reduction in the cross-sectional measurement area of the newly designed
probe and its sharply tapered tips of the sensors can effectively minimize both the number of missing
bubbles and the deformation of passing bubble interfaces. The new probe also accommodates the
double-sensor probe capability in the four-sensor configuration, such that it can be applied in two-
phase flow regimes spanning over bubbly, cap, slug, and churn-turbulent flow.
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Figure 1. Schematic diagrams of the conventional and newly designed conductivity probes.

Furthermore, in the new signal processing scheme, the signals are categorized into signals of
spherical, distorted, cap, and Taylor bubbles based on the bubble chord length information acquired by
the common sensor (sensor O in Figure 1). In the present experiments, spherical and distorted
bubbles are categorized as group 1, and the cap and Taylor bubbles are categorized as group 2. In
identi~ing the bubble types, the maximum distorted bubble limit and the spherical bubble limit given
by Ishii[9], and Ishii and Zuber[lO] are used as criteria, such that

~ _ ~ 2ts ~,,j

4–
; spherical bubble limit where ~ Pf([f- gAp ‘f Pj =

[ r)

!2

p,o ;:p

and

(5)

J
.-—-

D(/llUl\=4 ~ ; maximum distorted bubble limit (6)
gAp

Recently, in view of the double-sensor probe application, Wu and Ishii[8] suggested a correction
method accounting for the missed interfaces. In this study, they considered the effects of the lateral
movement of the bubbles and the probe tip spacing (1u in Figure 1). By determining the calibration
factor f the formula given by Kataoka et al.[6] was improved as

“-

2fv - ~(A”) with Jo,”, =2+ ~ 2“2’-1

[)[” ]
al = .loI(t

AsA; N; – Nn,in [)

for As= 0.36 D~ -0.86 D~ (7)
VI,

where IVl,is the number of total bubbles obtained, vfi’ is the fluctuation of bubble velocity, ~ is the

average bubble velocity obtained by effective signals, and At,, AT, As are the time delay obtained

by effective signals for the j’” bubble interface, total sampling time at a local point, and distance
between two tips of the sensors, respectively. For bubble sizes varying from 0.6 to 1.4 times the
mean bubble size, it was found that the al calculated by equation (7) would result in a statistical error
of ~7.v0 for a sample size of approximately 1,000 bubbles[8].

For bubbles whose shapes are not spherical, the local time-averaged a, is obtained by the signals
acquired from the four sensors. Unlike the double-sensor method, the corrections for the defective
signals from the distorted and cap bubbles are made in two steps in estimating the local ai, such that

‘f”f=zfff[%l+zir~(%) (8)

where i?ii,etiis the average al calculated with effective bubble signals, ~g~ is the number of effective

bubble signals, N,,,,.is the total number of bubbles counted by the common sensor, and subscripts f and

r denote front and rare bubble interfaces, respectively. Furthermore, in order to account for the
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missing signals due to the steep interface of Taylor bubbles near the wall, the correction method by
Ishii and Revankar[7] is employed such that

(9)

where A(,,i,.,is the number of missing Taylor bubble interface, [h is the residence time of the missing
bubble signals, AT is the total sampling time, ~, is the average distance between three independent

sensor pairs (i.e., 112,113,and /23 in Figure 1), and A.$is the measurement area of the probe.

3. BENCHMARK OF THE PROBE

Two separate benchmark experiments employing the image analysis method are performed in
order to validate both the double-sensor and the four-sensor method. The benchmark experiments
for the double-sensor probe is performed in a transparent air-water vertical rectangular flow duct[ 11].
A computer code developed by Zhang and Ishii[ 12] is used to process the captured images to obtain
the location and the diameter of each bubble. The typical result from the double-sensor probe
benchmark experiment is shown in Figure 2. The relative percent difference between the two-
methods is within * 10-VO. Considering the limitation of the image method near the edge of the
viewing window, the results from both measurement methods agree well.

In benchmarking the four-sensor probe, on the other hand, an adiabatic air-water two-phase flow
loop of 5.08-cm ID with 375-cm in height is employed. Bubbles are generated through stainless steel
hypodermic tubes of O.12-mm in ID, which are arranged in a 20x20 square matrix. The probe is
traversed by a micrometer at a fraction of 1.27-mm from the center to the wall of the test tube. In
the present experiment, the gas flow rates are varied by jg=0.052, 0.179, and 0.432-m/s while the
liquid flow rate is fixed atj~O.321-m/s. The data acquired by the probe is then benchmarked by the
images of Taylor bubbles captured in the test loop as shown in Figure 3. From the captured images,
the contour of the Taylor bubble is calculated with respect to the slug length assuming symmetric

front and flat rear interfaces. The agreement between the calculated values and the experimental
data is quite acceptable in both czand a,. Some deviations may be due to the errors in estimating the

Taylor bubble chord-length and to the fact that the image analysis assumes the smooth and
symmetric front and flat rear interfaces.

4. EVALUATIONOF THE ONE-GROUPlNTERFACIALAREATRANSPORTEQUATION

The objective of developing the interracial area transport equation is to replace the flow regime
dependent correlations for the ~i in the thermal-hydraulic system analysis. The approach employing
such correlation does not dynamically represent the changes in interracial structure, such that it can
not only induce non-physical oscillations in system behavior but limit the code accuracy. Therefore,
improvements in the treatment of interracial structure and flow regime transition will greatly
enhance the capability of the system analysis codes. In what follows, the one-group interracial area
transport equation applicable to the two-phase flow in a round tube geometry is presented along with
the evaluation results against the data acquired by the newly developed probe. For the detailed
formulation procedures and the mechanistic modeling, however, authors recommend the readers to
refer to references[3,4] given earlier.
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Figure 3. Comparison of the a and q. between the experimental data and the values calculated based

on the image analysis for flow conditions;jJflxed at 0.321-m/s and jg varied at (a) jg =0.052-m/s, (b)
jg=O. 179-m/s, and (c) jX=0.432-m/s

1n developing the one-group interracial area transport equation, the source and sink terms are
established through mechanistic modeling of major bubble interaction phenomena in the bubbly flow
regime. These include the number source/sink rates stemming from; disintegration due to turbulent
impact (H), coalescence through random collision driven by turbulent eddies (RC), and coalescence
due to the acceleration of the following bubble in the wake of the preceding bubble (WE). The one-
group interracial area transport equation is then given by

where, the source and sink terms in the right hand side of the equation are given by

~,,= Cn(~)exp(-~)~~, whenWe.WeC,; (11)

(12)

(13)



Here, the Crl, Cl{c, and CW,;are coefficients to be determined through experiments, and WeC,and cz~u

are the critical Weber number over which the bubble disintegrates and the maximum packing limit,
respectively, In benchmarking the model against the data, equation (10) is averaged over the
channel cross-sectional area to simplify the evaluation procedure. This assumes all parameters
exhibit radially uniform profiles, so that the covariance terms are negligible. Furthermore, noting
from the experimental data that the bubble size across the flow duct at a given axial level is nearly
uniform, the ai weighted bubble interracial velocity is approximated by the void weighted bubble
veloci~. The local data are acquired in air-water vertical co-current adiabatic two-phase through the
2.54-cm ID and 5.08-cm ID tubes. In both test sections, the local measurements are made by
traversing the conductivity probe in radial direction at three axial locations. The flow conditions of
the present experiments are summarized in Table 1.

Table 1. 13xperiinentalconditions for the data employed in the model evaluation

Tube ID [cm]

2.54

Run No.

1-1
1-2
1-3
1-4
1-5
1-6
1-7
1-8

jx [mIs]

0.055
0.078
0.041
0.143
0.046
0,257
0.051
0.201

1-9 0.702
2-1 I 0.242

k_lG1-K

jf [mIs]

0.262
0.262
0.872
0.872
1.750
1.750
3.490
3,490
3.490
0.986
0.986
2.010
2.010
5.000
5.000

In the present study, the coefficients in the model are determined based on the acquired data. 1n
highly turbulent flow conditions, the Tl and RC mechanisms are assumed to be dominant, whereas in
low Reynolds number flow condition, WE is assumed to be dominant compared to RC. Furthermore,
the constant C in RC, which accounts for the effective range of influence of eddies in driving bubbles
to collisions, is assumed to be 3. In estimating the critical Weber number, it is varied from 2,3 to 8,
based on the previous studies [13,14]. Then, the coefficients were determined by finding the values,
which yield the best agreement with the experimental data. They were given by: CJY,:=O.002;
Cl{<=0.004; C=3.O; c4.,X=0.75; Cri O.085; and WeC,=6.0.

The results of the model evaluation are shown in Figure 4. The overall agreement between the
model and the data is good within the measurement error of approximately *100/o. Some deviations
in transition flow conditions are observed due to the error associated with the presence of the group 2
bubbles. Nevertheless, it is of noteworthy that the one-group interracial area transport equation
generally predicts well in the wide range of bubbly flow conditions in different sizes of pipe flow.

The characteristic contributions from the individual source or sink terms to the total change in a,

are also plotted in Figure 5. Under the given flow conditions, the bubble expansion due to the
pressure change (EXI’) plays an important role in the increase in u,. The contribution from the Tl
mechanism depends mainly on the given flow condition, such as liquid Reynolds number and the fluid
particle Weber number, such that it is significant in Run 1-9, whereas it is minimal in Run 2-3, It can
be also seen that the dominant mechanism among bubble coalescence mechanisms is attributed to RC.
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5. SUMMARY AND CONCLUSIONS

The newly designed micro four-sensor conductivity probe and its signal processing scheme are
presented. The new probe not only minimizes the bubble deformation and missing bubble
phenomena, but also accommodates the capability of a double-sensor probe for small bubbles. This
feature enables one to establish the database for the two-group bubble transport. The signal
processing scheme accounts for the missing and non-effective signals and is constructed such that the
two-phase flow parameters of the different types of bubbles can be separated and categorized
accordingly. A good agreement is observed in the benchmark test employing the image analysis
method, which assesses both the newly designed probe and the measurement principles in the signal
processing,

The one-group interracial area transport equation applicable to the adiabatic air-water bubbly
flow in round tubes is established. The development of the ai along the flow path predicted by the
model agrees well with the data. Active fluid particle interactions are well demonstrated through the
sensitivity analysis on individual source and sink terms, which reflects the dominant mechanisms at
various flow conditions, Under the present experimental conditions, the RC mechanism plays a
dominant role in bubble coalescence as a sink term, whereas the contribution from the TI mechanism
varies depending on the Reynolds number and the particle Weber number.
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THEORY OF SUBCOOLED BOILING

S. G, Bankoff[ and S. H. Davis2
Chemical Engineering Departrnentl

Eng. Sci. and Applied Math. Department 2

Northwestern University
Evanston, IL 60208 USA

ABSTRACT

A broad theoretical attack has been made on all phases of subcooled
boiling, as evidenced by the publication or submittal of five papers in leading
journals in the 1999-2000 period. For details, the reader is referred to these
publications. Here we give a broad outline. These have included nucleate,
transition and film boiling. Nucleate boiling is perhaps the most interesting,
because of the enormous steady heat fluxes attainable (>30 MW/m2), but also the
most complex and difficult. An analogous, but somewhat simpler, problem is
that of a vapor bubble confined between two parallel plates, one of which is
heated and the other cooled. Simultaneous evaporation and condensation occurs.
This latent heat transport is thought to be the dominant heat transfer mode in
subcooled nucleate boiling. There is a transition region between the nearly-
circular advancing bubble front in the parallel-plate (or thin capillary tube)
problem, behind which an ultrathin liquid film is deposited, and thus evaporates
on the heated wall. The initial thickness of this film depends on the bubble front
velocity. By asymptotic matching of the transition region with the curved
interface, it was established that this thickness is proportional to (Ca)m, where
the capillary number, Ca, is a dimensionless bubble velocity. Previously, it had
been thought that it was proportional to (Ca)’n. Another study showed that on
imperfect (coated) surfaces, it was possible to obtain on a stable,
microscopically-thin (1-3 nm) liquid film on the heated wall, owing to the
combined presence of conjoining and disjoining presences in an apolar liquid.
These arise from molecular dispersive forces from the top and bottom of the
coating. This permits stable good wetting, resulting in complete utilization of the
locally-available coolant. This may resolve a 50-year old puzzle as to how such
enormous heat fluxes are possible.

The stirring action of a growing and collapsing bubble while attached to
the heating wall was simulated by considering a periodically-oscillating wedge
with constant apex angle with a heated wall in a semi-infinite liquid. The
linearized equation was solved by transform methods and Floquet analysis, and
showed multiple vortices developing and migrating.
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Film boiling, in which a thin vapor layer is interposed between the
subcooled liquid and the hot solid, is also important for its negative aspects in
nuclear reactor accidents and burnout of heat transfer equipment. The
equilibrium base state has traditionally been taken to be a quiescent uniform
vapor film. However, as the wall temperature is progressively reduced, a
nonlinear bifurcation takes place, which may be supercritical (bounded) or
subcritical (possibly unbounded). By integrating along the nonlinear branches,
some fascinating phenomena are revealed, such as stable or unstable, steady
states or traveling waves, and hysteresis loops. Convection in the film parallel to
the plate leads to accumulation points for vapor, which are incipient bubbles.

At a later stage liquid tongues penetrate the horizontal film, making
contact with the solid surface. These contacts may grow or shrink, depending
upon, among other things, the evaporation rate and the fiquid downflow rate. A
wetting/dewetting map was thus constructed, giving the neutral stability line for
the onset of transition boiling, and the minimum film boiling temperature.

INTRODUCTION

Significant new insights have been published in the past year on subcooled boiling, in which
the bulk liquid is below the saturation temperature. Subcooled boiling can reach steady heat fluxes
above 30 MW/m2 [1] in a relatively simple device, which makes it the heat transfer mode of choice in
several high-heat-flux applications, A major barrier to the further densification, and hence
miniaturization, of computer chips is the need for steady heat removal from concentrated sources.
Plasma studies, leading towards eventual realization of fusion energy, and intense photon beams for
material property studies (Argonne National Lab) are other sources of very large steady heat fluxes.
On the other side of the coin, operation at such high fluxes implies that instabilities, leading to film
boiling rather than nucleate boiling, are of concern because of possible equipment damage, melting
and even vapor explosions, as in the Chernobyl accident. Despite a large number of investigations
over the past half-century, knowledge of the mechanics of flow and heat transfer in boiling systems is
based on small-scale experiments and phenomenological models. These have been useful, but our
approach represents a new attack on the problem.

SUBCOOLED NUCLEATE BOILING

In highly-subcoo]ed nucleate boiling, enormous numbers of tiny bubbles grow and collapse
while attached to the heating surface. Because they never detach, the bulk liquid remains free of
vapor, in contrast to the usual situation in saturated boiling. Despite this important simplification,
experimental information remains scarce, since the bubble maximum radii are of order 1-mm, with
millions of bubbles with lifetimes of order 1 ms. There has therefore been a controversy for the past
50 years concerning the principal mechanism for this extraordinary heat transfer, One might suppose
that it lies in the latent heat transport by the vapor, but this has been discounted on the basis of visual
vapor volumetric generation rate, and calculation of evaporation rate from the thin liquid microlayer
at the base of the growing bubble. Alternative possibilities include stirring of the liquid between the
bubbles and quenching of the dry solid when the liquid returns after bubble collapse, The former
mechanism has been studied by TNey, et al. [2] However, it is readily shown that neither of these
possibilities can account for average surface heat transfer coefficients of the order of 1 MW/m2 K.
On the other hand, condensation heat transfer rates of 60-80 MW/m2 were measured sby
Bankoff and Mason [3] at the surface of an oscillating bubble resulting from the injection of steam in
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a turbulent water stream, with similardimensionsand cycle, so that the latent heat mechanismseems
plausible. But how was the requiredvapor rate to be achieved?

The assumptionhas been that the t.hh liquidmicrolayerat the base of the growing bubble
remains immobile once it has been deposited by the advancing bubble front. A simpler analog to the
bubble growing in an infinite sea of liquid is a bubble confined between two parallel plates, one of
which is heated and the other cooled. If the microlayer remains locally immobile as it evaporates, the
film can become discontinuous, since the local time of dryout depends on the film thickness that was
deposited at that location when the bubble passed over it at some previous time. Wilson, Bankoff and
Davis [4] found, by asymptotic matching of the transition region to the curved bubble front, that the
local thickness at deposition was proportional to the capillary number (or dimensionless bubble wall
velocity) to the 2/3 power, instead of square roo~ as previously assumed, Furthermore, in a long tube
the bubble wall velocity can be discontinuous more than once.

This was a first step towards the computation of a single bubble, and of an array of bubbles,
growing and collapsing on a heated wall in subcooled nucleate boiling.

The next clue was provided by a study by Bankoff and Oron [5] of the dryout of an
evaporating ultrathin film on a coated hot surface. A model by Void [6] for a pure, apolar, isothermal
liquid acting on a coated colloidal particle, was extended to the case of a thin film of non-isothermal
apolar liquid acting on a coated (oxide, organic material or other contaminant) solid evaporating to
dryness. This leads to a two-term van der Waals exponent pair in the evolution equation,
corresponding to simultaneous conjoining/disjoining pressures resulting from attractions from the
bottom and top of the coating for the vapor-liquid interface. This is in contrast to the [3,9] exponent
pair usually used, which leads to attraction, but not repulsion until the solid surface is actually
reached. With the [3,4] potential a stable liquid precursor film is produced, which maybe 1-3 nm in
thickness. This would correspond to complete wetting, Furthermore, hydrodynamic, rather than
adsorption/desorption, equations are appropriate for films of this thickness. The apparently dry areq
which appears on the heated surface, grows and pushes the remaining liquid into drops surrounded by
ultrathin film. Because of the enormous evaporation rates from the ultrathin film, the drops shrink,
acting as reservoirs under the difference in conjoining pressures, until they disappear. All liquid
quickly then evaporates. This is in contrast to the case considered by Burelbach, Bankoff and Davis
[7] for a poorly-wetted surface, in which local dryout occurs as soon as the free-surface wave reaches
the solid surface, Very little of the liquid has been evaporated at that point. With a wetted surface
the process is efficient, in that all of the coolant is utilized. It appears that this may explain the 50-
year old paradox, but more data are needed to test this theory.

Practical Significance
Nettability of the heating surface thus maybe important in determining the efficiency of

high-flux heat transfer. This may call for special surface treatment.

TRANSITION BOILING

Once film boiling is established a relatively quiet film of vapor separates the heated surface
from the bulk liquid. However, close to the minimum film boiling temperature, tongues of liquid
penetrate the film and touch the surface. The contact is generally unstable, and the tongues retract.
However, a critical condition exists under which the contacts spread and cover the surface. This is
known as transition boiling, leading to fill-fledged nucleate boiling. Joo, Davis and Bankoff [8]
offered a simple hydrodynamic theory for this process, in which an inviscid liquid column flows
downwards, being simultaneously evaporated at the solid surface. For the first time a phase
diagram was produced which showed the critical condition for wetting/dewetting as a function of
liquid downflow rate and solid thermal resistance, other factors being held constant. Extensions are



intended which will take into account capillary effects in spreading and explore the parameter space
more filly.

Practical Significance
This is the first map which has been published for wetting/dewetting of hot dry surfaces

under a vapor layer, which marks the onset of transition boiling and the minimum film boiling
temperature. Long-range conjoining/disjoining pressures, as above (Oron and Bankoff [5,9], together
with capillary effects, need to be brought in.

FILM BOILING

Before the stable film actually produces down-flowing tongues of liquid, there is a critical
heat flux at which the smooth quiescent vapor film surface becomes unstable. At this point a
bifurcation takes place, which may be supercritical or subcritical. Exploration by Panzarell~ Davis
and Bankoff [1O]of these nonlinear branches reveals the existence of stable or unstable steady states
or traveling waves, possible existence of hysteresis loops, and accumulations of vapor which are the
precursors to bubble formation and removal. Weakly-nonlinear stability analyses of this type,
leading at the third order to Landau-Ginsberg equations for the nonlinear growth of the wave
amplitude are well-known, but have never been applied previously to film boiling. This is the first
rigorous exploration into the nature of film dynamics in horizontal film boiling.

OTHER WORK

Other work published in the past year supported by this grant was a study of a slender dry
patch on an inclined plate in a draining liquid film by Wilson, Duffy and Davis [11], relevant to the
dewetting problem, spreading and imbibition of a viscous liquid on a porous base by Hocking and
Davis [12], and the dewetting of hot coated surfaces by Bankoff and Oron [13].

ACKNOWLEDGMENT

Thiswork was supported by the Department of Energy.

REFERENCES

1. F. C. GUNTHER, “Photographic Study of Surface-Boiling Heat Transfer to Water with Forced
Convection: Jet Propulsion Laboratory, Pasadena, CA, Progress Report No. 4-120 (1950).

2. **B. S. TILLEY, S. G. BANKOFF and S. H. DAVIS, “Unsteady Stokes Flow near an Oscillating
Heated Contact Line”, J. Fluid Mech., submitted.

3. S. G. BANKOFF and J. P. MASON, “Heat Transfer from the Surface of a Steam Bubble in
Turbulent Subcooled Stream”, AIChE J. 3,63-65 (1962).

4. S. K. WILSON, S. H. DAVIS, and S. G. BANKOFF, “The Unsteady Expansion and Contraction
of a Long Two-dimensional Vapour Bubble Between Superheated or Subcooled Parallel Plates”,
J Fluid Mech. ~, 1-27(1999).

5. *A. ORON and s. G. BANKOFF, “DeWetting of a Heated Surface by an Evaporating Liquid

Film under Conjoining/Disjoining Pressures”, J Colloid and Interf Sci., ~ 152-166 (1999).

128



6. M. J, VOLD, “The Effect of Adsorption on the van der Waals Interaction of Spherical Colloidal
Particles”, J ColloidSci., 16, 1-12 (1961).

7. J. P. BURELBACH,S, G. BANKOFFand S. H. DAVIS,“NonlinearStabilityof
Evaporating/CondensingFilms”,J FluidMech. ~, 463-494 (1988).

8. S.W. JOO, S. H. DAVIS and S. G. BANKOFF, “Hydrodynamic Model for Transition Boiling”.
J Fluid Mech, ~ 195-201 (2000).

9. *A. ORON and S. G. BANKOFF, “Dewetting of Coated Hot Surfaces” (2000). Proc. IUTAM
Symposium on Nonlinear Wines in Multiphase Flow (in press),

10. C, H. PANZARELLA, S. H. DAVIS and S. G. BANKOFF, “Nonlinear Dynamics in Horizontal
Film Boiling”. J FluidMech., (2000) 4@, 164-194.

11. S, K. WILSON, B. R. DUFFY and S. H. DAVIS, “On a Slender Dry Patch in a Liquid Film
Draining under Gravity Down an Inclined Plane”, Euro. J Appl. Math (in press).

12. L,M. HOCKINGand S. H. DAVIS,“Spreadingand Imbibitionof a Viscous Liquidon a Porous
Base. Part 11”(2000),Phys. Fluids (in press),

* Partial support from US-lsrael Binational Science Foundation
**Partial support from National Science Foundation

129



COMPLEX DYNAMICS IN LARGE ARRAYS OF FLUID-ELASTIC

OSCILLATORS

F.C. Moon, Cornell Universi~, Ithaca, New York USA

M. Kuroda, Mechanical Engineering Laboratory, M..I, Tsukuba, Ibaraki, Japan

Abstract

New experiments on the dynamics of 90 and 300 elastic oscillators in a steady

cross flow are described. Unlike the single row. dynamics, which lead to limit

cycle behavior, multi-row arrays seem to exhibit chaotic though not

necessarily, low dimensional dynamics, at a critical flow value. With

increasing flow velocity however, organized wave-like structures appear to

develop. Experimental models of tlds type may serve to help understand

complex dynamics in large array heat exchange systems. It may also be a

model to understand wind crop dynamics and damage.

INTRODUCTION

Fluid-elastic vibrations occur in heat exchanger systems, agricultural crop-wind

interactions and bio-mechanical problems such as ciliated epithelia. Classic problems

include the flow of fluid through tube structures and around tubes and have generally

focused on linear dynamics. In this study we discuss experimental nonlinear dynamics of

a large array of up to 300 cylinders in a cross flow. The rod-like structures are

cantilevered at a base and free to vibrate at the top. (13gure 1) The coupling between rods

consists of fluid forces and contact when the vibration amplitude becomes too large. The

fluid forces are of two types; fluid-elastic nearest neighbor forces equivalent to springs

and dampers, and non-nearest neighbor forces produced by vortices leaving the forward

rows of cylinders and effecting the dynamics of the rearward rows of cylinders.

Observations of the tip vibration dynamics reveal complex patterns of motions of

the rods, some of which appear nearly stationary, others vibrate in a straight-line motion

in-line and at an angle to the upstream flow and others vibrate in elliptical patterns

sometimes associated with rod to rod contact. While the rod frequencies lie close to their

natural frequencies, the phases and types of motion, i.e., stationary, straight-line and

elliptic show no regular pattern and change in time. It is important to emphasize that the

linear theory would predict 2xNxM eigenmodes for a NxM array or rods. However, no
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clear modaI pattern emerges as the wind tunnel velocity is increased. Thus, we have

sought to apply entropy measures of complexity to describe the dynamics.

The wind tunnel is a low turbulence system with a 25.6 cm x 25.6 cm cross

section, The 17.1 cm long rods were steel with a diameter of 1.59 mm and a spacing

between rod centers of 3.2 mm or a gap equal to the rod diameter. The lleynolds number

based on the rod diameter ranges from 200-900. Although the base holes are precisely

regular, the spacing of the ends of the rods varied slightly from a periodic spacing due to

small initial curvature in the rods. The data reported in Figures 2,3 are for a 3 row by 30

rod array, as shown in Figure 1, However, another experiment involves 10 rows of 30

rods. Dynamic data are obtained by instrumenting one or two rods as well as video

taping of the motion of the ends of the rods of the entire array. Also photographic images

with a shutter speed on the order of the vibration period for 10 Hz were taken. The wind

speeds ranged from 0-10 n-is, but no significant dynamics were observed below 2 m/s.

The 90 rod experiments were extended to 300 rods of the same diameter and

spacing with 10 rows of 30 rods. In these experiments, the flow behind the 10 row array

in a cross flow was measured with a pitot tube. The results are shown in Figure 4. The

data shows that the array acts as a porous rigid object in the flow with most of the flow

directed around the sides and over the top of the rods. There still is significant flow

through the array however. In addition an accelerometer was fixed to the middle rod in

the last row. Power spectra and probability distribution of accelerations were also

measured. Video data was recorded to show the wave-like structures in the flow.

RESULTS

To describe the vibration patterns in the 90 rod array photographs were taken at

different wind speeds from the onset of vibrations, around 2 m/s to 9 rrds. We use an

entropy measure based on three symbols corresponding to the three types of motion;

stationary, straight-line and elliptical orbits. A typical pattern is shown in Figure 3.

Although the states of each rod varied in time, it was found by observation of the video

records that the photographic pattern gave a good sample of the average patterns.

In Figure 2, we show the number of rods in straight-line and elliptical orbits as a

function of wind speed. Clearly, one can see an onset of motion at a critical speed and

the growth of the number of rods in elliptical motions. This may be related to the greater
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incidence of rod impact at the higher wind velocities. The data also shows hysteresis for

increasing and decreasing flow,

Data was also taken for the array at an angle to the flow direction. The same

phenomena occurs as in the head-on flow case except near the 90 degree flow case where

there are 30 rows of 3 rods each. In this case, there is very little motion as the array

seems to act as an airfoil and directs the flow around the array instead of through it.

For the 300 rod array, velocity measurements (Figure 4) show that the collective

action of the rods screens the flow, forcing a large fraction around the sides and over the

top. However there is no indication that the edge rods experience more or less vibration.

Video pictures clearly show that all the rods participate, sometimes in wave-like motion

transverse to the flow direction. Also the accelerometer data on one of the rods, (Figure

5) shows bursting phenomena probably related to impact between the rods as the flow

velocity is increased. We are trying to be able to take data from the video records in order

to obtain more collective dynamic measurements.

ENTROPY MEASURES

Several pattern entropy measures were used, based on the entropy measure

where p~ is a probability measure of a certain spatial pattern occurring. These measures

of local cluster pattern show an increase in entropy with flow velocity.
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ROBUST FOREWARNING OF DYNWICAL CHANGE FROM SINGLE-CHANNEL
SCALP EEG DATA

V. Protopopescu, L. M, Hively, and P. C. Gailey

Oak Ridge National Laboratory
Oak Ridge, TN 37831, USA

ABSTRACT

We present a robust, model-independent technique for measuring changes in the
dynamics underlying nonlinear time-serial data. We define indicators of dynamical change
by comparing distribution functions on the attractor via L1-distanceand ~2 statistics. We
validate these measures against model data and then we apply them to clinical single-
channel, scalp EEG data with the objective of capturing the transition between non-seizure
and epileptic brain activity in a timely, accurate, and non-invasivemanner. We find a clear
superiority of the new metrics in comparison to traditional nonlinear measures as
discriminatorsof dynamical change.

INTRODUCTION

Nonlinear processesare ubiquitous. Examples include:brain and heartwaves; electrical transients in
power systems; fluid (air or water) flow over the surfaces of automobiles, airplanes, or submarines;
weather and climate dynamics; machine tool chatter; nuclear reactor instabilities; fusion plasma
instabilities; earthquakes; turbulent flow in conduits; fatigue and stress crack growth; and planetary or
satellite motion. Typically, nonlinear data arise from a virtual “black box”with little or no knowledgeof
the underlying system, its dimensionality, or noise contamination. More ofien than not, traditional
nonlinearanalysis requires some assumptionsabout the underlyingdynamics. For example, calculationof
Lyapunovexponents or Kohnogoroventropy implicitly assumesthat the process can at least be modeled
as a (low dimensional) dynamical system. At a more fundamental level, one may ask whether the data
arises from a stationary process. It is very likely that complex systems, such as the weather or the brain,
could not be well modeled by low dimensional, stationary dynamics over long times.
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The technologist must frequently distinguish or quantifi differences between nonlinear states that are
apparently similar, but actually different. Inherent nonlinearity and high levels of noise in most real-life
systems make condition or state comparisons extremely difficult or even impossible with linear or
traditional nonlinear analyses. New measures are needed that are less affected by noise and at the same
time are more sensitive to structural or parametric changes in the underlying dynamics.

We describe a new model-independent method for measuring dynamical change in nonlinear,
possibly nonstationary data. The dynamics of reference and test cases are represented as discrete
distributions of the density of points in reconstructed phase space during different time windows.
Variability is captured by the visitation frequency at various regions of phase space as described by the
distribution function. The method quantifies differences in these reconstructed dynamics by comparing
the distribution functions. We make no specific assumption about stationarity, because no dynamical
properties are inferred from the reconstructed attractor. The system dynamics may change within the time
window, but such variability presents no problem for our technique, which measures dynamical change
over a variety of length scales, and over a wide range of time scales. Moreover, our method allows
measurement of dynamical change that that occurs continuously or intermittently.

Recently, Moeckel and Murray [1] discussed similar concepts for measuring the “distance” between
attractors from time-delay reconstructions. In this context, our method provides continuous measures of
change, in contrast to stationaritytests for whether or not any statistically significant change has occurred.
Due to their continuous nature and their independence from assumptions about stationarity, our measures
are particularly useful for analysis of physiological data. We illustrate the practical use of the technique
for such data, namely analysis of single-channel, scalp EEG for forewarning of epileptic seizures.

TRADITIONAL NONLINEAR MEASURES

We assume that an unknown scalar signal, x, is sampled at equal time intervals, ~, starting at time, to,
yielding a sequence of N points, x = x(to + iz). Dynamical process reconstruction [2] uses d-dimensional
time-delay vectors, y(i)=[xi, xj+l , . ... N+(&I)~], for a system with d active variables and time lag, L. The
choices of lag and embedding dimension, d, determine how well the reconstruction unfolds the dynamics
for a finite amount of noisy data. A proper reconstruction allows calculation of nonlinear measures that
are consistent with the original dynamics. Below, we use three traditional measures, for comparison to our
phase-space indicators of dissimilarity.

The mutual information function is a nonlinear form of auto-correlation function. Mutual
information was devised by Shannon and Weaver [3], and applied to time series by Fraser and Swinney
[4]. Mutual information measures the information (in bits) that can be inferred from one signal about a
second signal, and is a function of the time delay between the measurements. Univariate (bivariate)
mutual information measures information within the same (different) data stream(s) at different times.
Here, we use the first minimum, MI, in the univariate mutual information function. Ml measures the
averagetime separation(in time-steps)that decorrelatestwo points in the time series.

The correlation dimension, D, measures process complexity and is a function of scale length, & in
the data. Here we use the maximum-likelihood correlation dimension developed by Takens with
modifications for noise by Schouten et al. [5,6].

The Kolmogorov entropy, K, measures the rate of information loss (bits/s). Positive, finite entropy
generalIy is considered to clearly indicate chaotic features. Large entropy implies a stochastic, totally
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unpredictableprocess. Entropy measures the average time for two points on an attractor to evolve from a
small initial separation to more than a specific (large) distance, 8>60. We use maximum-likelihood
entropy by Schouten et al. [7].

Noise corrupts all real data. In addition, finite precision computer arithmetic truncates model data.
Thus, we choose a finite-scale length that is larger than the noise, tio = 2a, at which to report K and D,
corresponding to finite-scale dynamical structure. Our choice of length scale balances local dynamics
(typically at 3< 3a) against avoidance of excessive noise (ty ically at 8s a). The symbol, a, denotes the
absolute average deviation as a robust indicator of variabili d in the time serial data:

ti=(l/N); ]Xi-~l. (1)

i=I

where symbol x denotes the mean of xi. Thus, our values of K and D have smaller values than expected
for the zero-scale-length limit.

NEW MEASURES OF DYNAMICAL CHANGE

Traditional nonlinear measures characterize global features by averaging or integrating over the data.
Such measures describe the long-term behavior but poorly indicate dynamical change. Greater
discrimination is possible by more detailed analysis of the reconstructed dynamics. The natural (or
invariant) measure on the attractor provides a more refined representation of the reconstruction,
describing the visitation frequency of the system dynamics over the phase space, We begin by converting
each signal value, W,to one of S different integers, {O,1, . . .. S-1}:

Here, xlnilland xl~mdenote the minimum and maximum values of xi, respectively, over the reference case
. .

only and INT ISa function that rounds a decimal number to the closest lower integer. For x~in< xi < x,n~X,
.

the inequality 0< q < S-1 holds trivially. We take q(x = x~u)= S-1 in order to maintain exactly S distinct
symbols and to partition the phase space into S~ hypercubes or bins. We then discretize the distribution
fimction on the attractor, by counting the number of phase-space points occurring in each bin. We denote
the population of the i-th bin of the distribution function, Pi, for the base case, and Qi for a test case,
respectively. For this work, we iteratively vary each parameter (S, d, N, etc.) with the others fixed, to
obtain optimum sensitivity of the measures to changes in process dynamics. A systematic method to
determine optimal values for these parameters is the subject of future work.

We use an embedding window, Ml = (d – l)A, Here, the first minimum in the mutual information
function, Ml, is measured in timesteps. We obtain an integer value for the lag from the previous equation
by L = INT[0,5 i- Ml/(d-l)] 21, thus constraining the largest value of dimensionality to ds 2M, + 1.

We compare the distribution function of a test state to the reference state, by measuring the
dissimilarity between Pi with ~ via the X2statistics and LI distance:

X2= ~ (Pi - Qi)2/(Pi+ ~ ), and (3)

L = ~lPi - Q1. (4)



——

The summations include all of the populated cells in the phase space. The sum in the denominatorof Eq.
3 is based on a test for equality of IWOmultinominaldistributions. Proper application of these measures
requires a resealing so that the total population of the test case distribution function is the same as the
total population of the base case.

By connecting successive phase-space points as indicated by the dynamics, y(i) + y(i+l ), we
construct a 2d-dimensional phase-space vector, Y(i)= [y(i), y(i+l)]. Thus, we obtain a discrete
representation of the process flow [8]. This approach extends the method to capture more dynamical
information using pair-wise connectivity between successive d-dimensional states. We use base-S
arithmetic to assign an integer identifier j = Ii for the i-th phase-space state, using Ii = Ed’n-’si(m). The
sum runs from m=l to m=d, corresponding to successive components of the d-dimensional phase-space
vector. The symbol, si(m), denotes the m-th component of the i-th phase-space vector. The numeric
identifier for the sequel phase-space point is k = Ii+].Then, we can define the measure of the dissimilarity
between these two connected phase-space states, as before, via the L1-distance and X2 statistics:

J-w=,: ]Pjk – Qjk].

(5)

(6)

pjkand Qjkdenote the distribution functions for the base case and test case, respectively, in the connected
phase space. The summations in both equations run over all of the populated cells in the connected phase
space. The subscript, c, denotes the connected measures, which are stronger metrics than the non-
connected versions, according to the following inequalities [9-10]: X2<L, XC2< LC,L < LC,and X2< XC2.

VALIDATION

We test the discriminating power of our measures on chaotic regimes of the Lorenz system [9] and of
the Bondarenko model [11]. The latter model mimics high-dimensional EEG dynamics via a system of
delay-differential equations. The Lorenz model reads [12]:

dx/dt = a(y - x)
dyldt=rx-y-xz (7)
dzidt = Xy- bz.

As stated before, some traditional nonlinear measures are good indicators of a bifurcation or
transition to chaos. However, transitions between two chaotic regimes are poorly detected by these
measures, especially for relatively small changes in the parameter that underlies the transition. Therefore
we focus on detecting dynamical changes within a region where the Lorenz system is known to behave
chaotically, namely [13]: a = 10, b = 8/3, and 25s rs 90. We compute various nonlinear measures versus
r, by analyzing only the time serial values of z. The results of this analysis are as follows [9]. The
correlation dimension, D, varies erratically from 1.7 to 2.15 over the whole range of r. The Kohnogorov
entropy, K, also varies irregularly from 0.03 to 0.05. The value of Ml, increases somewhat
monotonically, but step-wise as r rises, so that relatively large variations in r are poorly indicated (e.g.,
constant for 60< r < 72). In sharp contrast, as r rises from 25 to 90, the PS and CPS measures increase
almost monotonically from zero to rather large values. The values of L and X2essentially coincide over
the whole range because the measures are dominated by (C)PS domains that are populated only for the
base case (Qi >0 for Ri = O)and only for the unknown (Ri >0 for Qi = O), for which the two measures
become analytically equivalent.
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We also assess the phase-space measuresby testing them on the Bondarenkoneuron model [11],
which is a coupled set of time-delayed ordinary differential equations:

M ,,

d~fdt = +%(t)‘j~i aij f(uj(t - ‘j)), (8)

The signal from the i-th neuron is uj(t). The indices, i and j, run from 1 to M=] O for ten neurons. The
matri~ ~j, is a set of coupling coefficients having uniformly random values, -2s aijs z. The time delay
is a constant, Tj = 10. The function, f(x)= c tanh(x), simulates nonlinear neural response to signals from
neighboring neurons. We concentrate on measuring dissimilarity within a region where the Bondarenko
system is known to behave chaotically [11]: 5 < c s 16. We use one of the ten neuron signals for
dissimilarity detection, The results of this analysis areas follows [10]. The correlation dimension varies
erratically between 3.5 and 8.5 as c increases from 5 to 16. Over the same range of c, the Kolmogorov
entropy rises almost monotonically from 0.025 to 0.16. The location of the first minimum in the mutual
information function, Ml, also varies erratically as c increases. In sharp contrast, as c rises from 5 to 16,
the (connected) phase space measures increase almost monotonically over several orders of magnitude,
As before, the values of L and X2essentially coincide over the whole range because the measures are
dominated by phase space bins that are populated only for the base case Pi >0 for Qi = Oand only the test
case Pi> Ofor Q, = O,for which the two measures become analytically equivalent.

Analysis of these two analytical models of chaotic dynamics shows continuous change in the phase-
space measures, which increase monotonically by four orders of magnitude over a reasonable parameter
range. Over this same parameter range, the phase-space measures of condition change consistently
outperform the traditional nonlinear measures, which are indistinguishable from noise or vary erratically
by a factor of two, These results provide confidence that the phase-space measures are useful for noisy
clinical EEG data.

EEG DATA ANALYSIS AND RESULTS

We analyze a fixed channel of scalp EEG with 12-bit precision at a sampling rate of 512 Hz. Table 1
summarizes these nine datasets with monitoring periods of 1380-3115 seconds. The clinical seizures
begin at 966-2775 seconds. We also analyze digital scalp EEG from other clinical sites, sampled at 200
Hz with 10-11 bits of precision, These data have 23-32 channels with monitoring periods of 2,217-20,000
seconds. The clinical seizures begin at times that range over 1,930-15,750 seconds. Only one clinically
designated channel was examined in each of these eleven datasets, as shown in Table 1.

We choose N=22,000 data points for each cutset to balance better time discrimination (smaller N)
against higher statistical power (larger N). We next remove muscular artifacts (e.g., eye blinks) with a

zero-phase quadratic fiIter [9-10]. We designate the first ten non-overlapping time windows (cutsets) as
base cases. We then compare each base case cutset to every test case cutset to obtain average values for XZ
and L (and a corresponding standard deviation of the mean). We find that d=3 and S=22 are adequate for
this data. The value of Ml comes from the base case period of (nonseizure) data.

The substantial disparity in range and variability of the conventional and phase-space measures
makes them difficutt to compare and interpret. To remove this disparity and compare all the measures on
a consistent basis, we renormalize the nonlinear measures as follows. For each nonlinear measure, V, we
define Vi as the value of nonlinear measure for the i-th cutset. The variable, V, is in turn D, K, Ml, X2,etc.
We obtain the mean, ~, of Vi over the ten non-overlapping base case cutsets. The corresponding sample
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standarddeviation is denoted by O.Then, the renormalizedform is U(W = ]Vi – Yb. For an indication of
change, we use U > UC= 3.09, corresponding to a false positive probability of <10-3 in Gaussian random
data. We require two or more consecutive occurrences of a positive indication to avoid spurious false
positives, corresponding to a joint false positive probabilityof<104 in Gaussian data.

Table 1: Summary of EEG datasets
.— .— . ..-

DataSet # # Channels Seizure (s) Tot Time (s) Channel Sample Rate (Hz)
-— . ...- ..-——

109310 16 2775 3115.3 13 512
109314 16 2480 2742.4 13 512
119230 16 2491 2917.4 13 512
119234 16 2560 2649.6 13 512
62723t 16 2620 3060.8 13 512
69212 16 2356 2547.8 13 512

73305d 16 1245 1380 13 512
c8492d 16 966 1603.6 13 512
wm12sd 16 1041 1428,6 13 512
Szproo 23 5236 5401 Fp2 200
szprec 32 1930 2217 F7 200
szpr03 32 1932 2217 T4 200
szpr04 23 3794 3963 T4 200
ezpr05 23 4888 6000.2 T4 200
emu02 27 4320 15,006 F4 200
emu03 27 13,200 16,228 C3 200
emu04 27 15,750 18,423 C4 200
emu14 27 4080 20,000.2 F4 200
emu 18 27 4200 18,000.2 T3 200
emu26 27 13,987 16,224 Fp 1 200

Table 2 summarizes the forewarning times for each renormalized nonlinear measure over the twenty
EEG datasets. A negative value of forewarning time corresponds to an indication after seizure onset.
Starred (*) values indicate that no condition change was detected by this measure. Bold entries denote the
earliest time of change. These results are assessed as follows. The phase space measures provide the
earliest seizure forewarning in 11, 10, 14, and 13 datasets for L, LC,XC*,and X2,respectively. Moreover,
the phase-space measures provide preseizure indications in all twenty cases. in sharp contrast, the
traditional nonlinear measures only give the earliest forewarning of a seizure in 1, 1, and 3 instances for
K, Ml, and D, respectively. These same traditional measures provide no forewarning of a seizure in 7, 8,
and 6 cases, respectively. The total number of instances of earliest-forewarning times exceeds twenty,
because more than one measure can simultaneously detect condition change. We note that the
forewarning time (1O seconds) for dataset #wm 12sd is too short to be clinically useful. In addition, the
forewarnings of more than one hour (datasets # emuO03, emuO04, emu026) are too long to be clinically
useful. These results show that the phase space measures are much superior to the conventional nonlinear
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measures as preseizure indicators of condition change for a single channel of scalp EEG. Analysis of
normal EEG shows no positive indication of change.

Table 2: Times (seconds prior to seizure) when change is detected
—.

Dataset # D K Ml L, L X$ X2

109310
109314
119230
119234
62723t
69212
73305d
c8492d
wm12sd
szprec
szprOO
szpr03
szpr04
szpr05
emuO02
emuO03
emuO04
emuO14
emuO18
emu026

1099
1921
901

1915
1374

*

600
-22

*

500
*

-158
-166

3568
*
*
*

*

-90
11127

* * -61 -61 1142 -61
1406 1835 1878 1921 1921 1921
386 -216 471 -44 471 514
* * 1915 1915 1915 1915
* -44 2233 1675 2233 2233
165 637 1626 1497 1626 1626
600 * 343 772 -87 772
321 364 193 193 193 193
* * -76 10 10 10

-160 500 610 610 610 610
* 1496 726 -154 836 1716

-158 172 502 502 502 502
* -166 384 384 384 384

3348 3568 3678 3568 3678 3568
-190 -410 2230 2780 1900 2780

* * 1276012760 12760 12760
6950 * 1366013550 14540 13660

* -540 670 670 -210 670
-1630 -310 3650 2220 3650 2220
11237 4747 1123711237 1123711237

Figure 1 shows changes in various metrics as functions oftime, fordataset#c8492d. The first 300
seconds ofdata displays modest variability in all oftherneasures,representing the dynamics ofnortnal
brain activity. The clinical seizure occurs at 966-1035 seconds, as indicated bythe vertica] bars atthese
times; al[ofthe measures clearly showthe seizure. Maxima andminimainthe raw EEG(Fig. la) provide
nopreseizure indications, nordoes thecorrelation dimension, D, (Fig. lb). Boththe Kolmogorov entropy,
K, (Fig, lc) and mutual information, Ml, (Fig. ld)show preseizure change, beginning at750 seconds,
Connected (solid lines) and non-connected (dashed lines) phase-space measures for the LI– distance (Fig.
Ie) and %2statistic (Fig lf) exhibit significant dissimilarity, starting at around 600 seconds, The ordinate
value of the respective metric change, U(. ), are in units of standard deviation from the mean.

DISCUSS1ON

The present results differ markedly from previous work, which used conventional nonlinear measures,
such as correlation dimension [14], largest Lyapunov exponent [15], and correlation integral [16]. First,
previous investigations used multichannel data from subdural and depth electrodes. The present work uses
single-channel scalp EEG data, which allows non-invasive, ambulatory, long-term, non-clinical
monitoring. The use of scalp data is made possible by the combined effect of sensitive measures and
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effective low frequency artifact filtering [17]. The robustness of the methodology has been tested over a
variety of clinical conditions: digital and analog EEG data from several clinical sites; data sampled at 200
and 512 Hz; raw EEG data precision between 10-12 bits; presence of substantial noise in the raw EEG;
various types of seizure; use of a fixed channel in the bipolar montage (channel 13 which lies over the
patient’s right eye and has a large eye-blink artifact) as well as various clinically designated channels in
the 10-20 montage. We intend to develop the methodology to include: (i) consistent use of multi-channel
data for improved monitoring and forewarning (ii) analysis of surrogate dat~ (iii) more robust
renormalization techniques to facilitate broad comparisons; and (iv) other medical, engineering, and
geophysical applications.
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ENERGY LOCALIZATION, ENERGY PROPAGATION,
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ABSTRACT

Signal propagation in discrete nonlinear noisy media has been connected to dynam-
ical processes in systems as diverse as chemical excitable media, arrays of coupled
electronic resonators, dislocations in crystals, adsorbed atomic layers, and cardiac
tissue. We highlight a number of interesting properties of nonlinear arrays consisting
of masses connected by enharmonic springs. In particular, we focus on the effects of
a thermal environment and on the role that thermal fluctuations may play in energy
localization and propagation in these chains. We show that it is possible to tune the
temperature to obtain optimal response, and that the optimal temperature depends
on the desired response. Wc also show that the dynamics of activated processes
depend sensitively on the nature of the thermal environment.

In the past few years it has become abundantly clear that the presence of noise in nonlinear
systems may lead to an enhancement of a number of desirable features such as energy localization
(and mobility and the detection and propagation of weak sigmals. The interplay of stochasticity
and nonlinearity that amplifies the system response is a cooperative phenomenon whose detailed
nature depends on the particular structure of the system and the forces acting upon it. Recent
literature, including our own work [1--3], has focused on spatially extended systems [4] includ-
ing noise-enhanced propagation in coupled arrays of bistable units [5, 6], excitable media [7–9],
reaction-diffusion systems [10], and dynamics and signal propagation in cardiac tissue [11, 12]. It
has been repeatedly noted that discrete extended systems pose particular mathematical challenges
that have barely been explored in spite of the fact that many physical systems are intrinsically
discrete [13–17]. We focus on some of the simplest nonlinear arrays, namely, chains of masses
connected by enharmonic springs, thereby isolating some of the most generic features responsible
for these cooperative phenomena.

In this report we highlight some of our results concerning four sets of questions: 1) What is
the texture (magnitude, spatial distribution, persistence) of thermal fluctuations in various discrete
enharmonic arrays [1,3]? 2) How does a pulse travel and disperse along these arrays and how are
these properties affected by temperature [2]? 3) How do various chains transmit a persistent signal
applied at one end (amplitude and distance of travel) and how are these properties affected by
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ternperaturc? 4) If a bistable impurity is embedded in a thermalized discrete medium, how does

the nature of the medium affect the transition rate of the impurity [3]?

The equations of motion for chains of N unit masses are

N

tin= - ~ V’(.n,zm)-@n +qn(t) (1)
m=l

wheren= 17. .” , N, ~ is a dissipation parameter, and the q’s are zero-centered Gaussizm ther-
mal fluctuations that obey the fluctuation-dissipation relation at temperature 2’, (qn(t)~m(~)) =
2@BT&m/i(t - T). Dots denote time derivatives and the prime a derivative with respect to Xn. The
potential of interaction V(Zn, Zm) connects only nearest neighbors. We consider three prototype

potentials (here z s xn – X,n):

v(x) =
12 1,4
~kx -1-~k X hard (2)

12= ~kx harmonic (3)

[
= # 1x1- # In(l + k’lzl) 1 soft (4)

The numerical integration of the stochastic equations is performed using the second order Heun’s
method (equivalent to a second order Runge Kutta integration) [18,19].

In Fig. 1 wc display a typical set of equilibrium energy landscapes for the three chains with
periodic boundary conditions [1,3], all at the same temperature and subject to the same damping
parameter. Darker regions represent higher energies. The horizontal axis indicates the location
along the chain and the vertical axis is time evolving upward. Noteworthy features (robust over
broad ranges of parameter values) are 1) The magnitude of the fluctuations is greatest in the soft
chain. This can be explained straightforwardly using the virial theorem [20]; 2) The fluctuations
are mobile in the harmonic and hard chains but not in the soft; 3) The thermal fluctuations travel
most rapidly and remain localized over considerably greater distances in the hard chain.

Now suppose that a strong (relative to thermal motions) kinetic energy pulse is applied to a
particular site on the chain. The pulse then propagates and disperses. We obtain the following
results, not all of whkh can be illustrated here [2]. The pulse in the hard chain propagates more
rapidl~ ss one incresses its intensity, decreases the daping, or increases the temperature. The
pulse in the soft chain propagates more S1OWZYwith these same variations, and the pulse velocity
in the harmonic chain is independent of these variations. The dispersion increases in all cases with
increasing temperature, but most slowly in the hard chain. A rather dramatic illustration of the
different effects of damping on the different chains is shown in the left panel of Fig. 2. The effect of
a temperature increase is illustrated in the right panel of the figure. The quantities displayed are
the local energy E(n) defined as

E(n) = ;
1 1

+ jwn+l, %) + $%> %-–1)

(here illustrated for n = 5), and the average distance (z) traveled by the pulse, defined as
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Figure 1: kDT = 0.08, ~ = 0.005, IV = 71, tn,ti. = 160. Hard (top): k = 0.1, k’ = 1. Harmonic
(middle): k = ().1. Soft (bottom): k = 0.1, k’= 5.

These results, some of them perhaps cwunterintuitive, all follow from the observation that pulse

velocity increases with average array frequency while pulse dispersion decreases with increasing

frequency. Increased pulse intensity, decreased damping and higher temperature are all associated

with higher energy; in turn, a higher energy in a hard chain leads to a higher average frequency. In a

soft chain higher energies are associated with lower frequencies, and in a harmonic chain the average

frequency is independent of energy [2J. The connection between pulse velocity and dispersion and

the average array frequency can be established analytically for a periodic chain, but is at this point

only a numerical observation for the enharmonic arrays.

The tendencies of the hard array to keep the energy “together” and to transport it more quickly
may conflict under certain conditions. For example, in a two-dimensional hard array a front travels
more rapidly with increasing temperature, but a local pulse that would have to travel out radially
tends to remain localized because outward motion along the bonds of the lattice as required by
symmetry would disperse the crwrgy [2] (see Fig. 3.

Next suppose that a sustained sinusoidal signal i(t) = A sin(uOt) is applied at one site of an
otherwise free chain. We observe the propagation of the signal along the chain and, in particular,
its temperature dependence. We observe that in a hwd chain increasing the temperature can lead
to enhanced signal propagation (whereas this does not occur for the other chains). Of course if
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k’ ‘= 1), harmonic (k = 1), and soft (k = k’ = 1) chains of 151 sites at zero temperature &d for
different damping coefficients. Initial momentum at the middle site is &(t = O) = 8. Right panek
Energy profile vs time at the 5t]’ site horn the initial pulse at different temperatures with damping
parameter ~ = 0.2.

Figure 3: Left panel: energy distribution at a subsequent time for an initial front in a harmonic
(upper) and hard lattice (lower). Right panel: energy distribution at a subsequent time for an
initial pulse at the center of a harmonic (first) and hard (second) array.

the temperature is too high the signal is buried in the fluctuations and transmission ceases to be

effective. Thus we conclude that the temperature can be tuned to achieve optimal transmission

properties, with a specific temperature leading to optimization of a specific property. For example,

there is an optimal temperature to maximize the signal-to-noise ratio (SiV@

Slw(j) 5 log~”
(

signal power (j)

)thermal power (j) ‘
(7)

at a given distance from the forced site, or one can choose a temperature to optimize the trans-
mission distance. These effects are illustrated in Fig. 4. The SNR at site j is expressed in terms
of the power spectral density 5’j(w) at each site j defined as a Fourier transform of the velocity
autocorreliition function; the thermal power is estimated by performing a polynomial fit to Sj(w)
around - but not including -- the forcing iiequency Wo,and the signal power is just the value Sj (wo).
The SNR at different distances from the forced site as a fimction of temperature for a hard chain
is shown in the left panel (in the other chains the dependence are monotonically decreasing at
all sites). The propagMion length is defined as the maximum distance at which the SNR exceeds
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a threshold value. The propagation length as a function of temperature with the threshold value
arbitrarily picked as 0.4 is shown in the right panel. We have identified the maxima in the curves as
thermal resonances, and point to this as one of the few cases in which such resonances are achieved
by thermal (as opposed to external noise) tuning.

Finally, consider a bistable system embedded in our various thermal environments. Bistable
systems are ubiquitously invoked as models for chemical pmccsses. One well represents the ‘kc-
actant” state, the other the “product” state, and separating thcm is the “activation barrier”. A
thermal environment may induce transitions from one state to the other, and one studies the asso-
ciated transition rate or “reaction rate”. This rate of course depends on the nature of the thermal
environment and the way in which the bistablc system is coupled to it. For example, one of the most
extensively studied problems is that of the dependence of the transition rate on the damping [21]: at
low damping the system is in the “energy-limited” regime where the transition rate increases with
increasing damping. In this regime it is difficult for the system to gain or lose energy. Therefore the
system tends to move periodically within one well, rarely gaining enough energy to move over the
barrier. When it does so, it tends to recross the barrier many times within this single event before
losing energy and becoming trapped again in one of the wells, where it again performs periodic
motion. With increasing damping the transition eventually becomes Wiffusion-limited.’) Here the
system tends to move erratically within one well. The system can easily gain energy from large
fluctuations, but it can also lose energy rather easily. Therefore the independent barrier crossing
events are more frequent, but recrossing are rare and the system immediately gets trapped in a
well where it moves erratically until another large fluctuation causes another barrier crossing event.

If a bistable system is embedded in a chain which is in turn connected to a thermal environment,
how does the nature of the chain affect the transition rate [3]? A sample of behaviors can be seen
in Fig. 5, which shows the trajectory of the coordinate g of a bistable system connected to the
three types of chtina. When the bistable system is in the right (left) well the coordinate is y = 1
(y= –l). The thermal fluctuations and crossings over the barrier at y = Oare apparent. Note that
these three sample trajectories involve the same damping and temperature - the only difference
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Figure 5: Trajectory of a bistable impurity with barrier height of 0.25 embedded in a chain of 30
oscillators with kDT = 0.08, and Y = 0.005. Top panel: hard chain with k = 0.1 and k’ = 1.
Middle panel: harmonic chain with k = 0.1. 130ttom panel: soft chain with k = 0.1 and k’ = 5.

lies in the nature of each chain. Nevertheless the trajectories are entirely different; in particular,
in the hard chain the trajcctor y is typical of the cWfusion-liiited regime, while in the soft chain it
is that of the energy-limited regime. This is a direct reflection of the behavior seen in Fig. 1, that
is, of the fact that in the hard chain the thermal fluctuations createcl elsewhere along the chain
have a good chance of reaching the bistable impurity and hence causing a transition, but the same
energy mobility also makes it easy for the impurity to then lose its energy back to the chain. In the
soft chain, on the other hand, only fluctuations that occur in the sites immediately adjacent to the
impurity can excite the impurity - fluctuations originating elsewhere do not travel to the impurity.
These neighboring fluctuations arc rarer but stronger and more persistent.

A useful characterization of these trajectories is the correlation function

(8)

where the brackets indicate an average over t. The correlation functions for the three trajectories of
Fig. 5 are shown in Fig. 6. The oscillations apparent in the soft and hmmonic chain at short times
are the direct result of oscillatory motion characteristic of energy-limited behavior. The alternation
of amplitudes of the oscillations in the soft chain correlation function is a direct consequence of the
correlated periodic motion above the barrier that is associated with the prolonged bursts that often
accompany the barrier crossing event. Such bursts are not nearly as prevalent in the harmonic
systcm, The hard chain correlation function decays essentially monotonically the suppression
of oscillations is indicative of the erratic motion withb the wells that is characteristic of higher
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Figure 6: Correlation functions associated with the trajectories of Fig. 5. Dashed curves: hard
chain; solid curves: harmonic chain; dotted curves: soft chain. Left panel: short-time behavior.
Right panel: correlation function on a, logarithmic scale.

effective damping. The slopes in the logarithmic rendition can be associated with the inverse of
the transition rate from one well to the other. The transition rate is highest for the hard chain and
lowest for the soft. The hard chain clearly provides the most favorable environment for transitions
to occur at a given temperature. More detailed explanations, comparisons, and parameter variation
effects can be found in Ref. [3].
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