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About the onset of the Hopf bifurcation for convective flows in horizontal annuli

Arianna Passerini and Galileo Sette

Abstract. Experimental and numerical results cannot yet settle whether, between horizontal coaxial cylinders, if the curvature
is large, the first transition for convection is an exchange of stability or rather an Hopf bifurcation. We directly show that
if the curvature tends to infinity, no periodic linear perturbation exists when the Rayleigh number is equal to the critical
one for nonlinear stability.
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1. Introduction

We can expect convective flows in any nonisothermal setting where a fluid moves in a gravitational field.
In actual facts, in Bénard’s problem the rest state can occur, in spite of the buoyancy force, with a
downward temperature gradient. However, this happens just because the steady conductive temperature
gradient has exactly the same direction of the weight, pointwise in the layer. On the other hand, if a fluid
lies between two horizontal coaxial cylindrical surfaces, with the inner one kept at a higher temperature
with respect to the outer one, conduction would be in the radial direction so that no rest state is possible
[1,2].

Just to fix the ideas, let us denote by €5 the vertical ascendant direction of the z-axis, so that ¢ as
the opposite orientation, let us denote with ¢ € [0,27) the angle between the horizontal z-axis and the
position vector, while R, is the outer radius and R; is the inner one, then the boundary condition for the
temperature field T is

T(Ro,p,t) =To,  T(Riyp,t) =T, (L.1)

for all time ¢ and for all . We have to assume positive T; — T, := 6T > 0 in order to have convective
motions, which are observed, 2-D and steady below a threshold for all positive §7', no matter how small
(see [3] both for experimental and numerical results). Precisely, with 2-D we mean bi-dimensional flows
characterized by velocity fields with no components in the horizontal y-direction of the cylinder axis and
which, as vector functions, do not depend on the variable y, as well as the scalar function 7T'.

Conversely, in the flat layer a critical value for 7T exists, under which the null velocity field ¢ is
observed. It corresponds to the basic solution for the full set of balance laws which exists also for large
0T, though in such a case it cannot be observed because it becomes an unstable solution.

Let us consider the Oberbeck—Boussinesq approximation of the full set of balance laws, from which the
O-B system, the most studied model for convection, rigorously follows under suitable smallness conditions
on nondimensional quantities (see, for instance, [4]). As we are going to see, a basic steady solution of the
system exists in the annulus for all values of the relevant physical quantities, possibly unstable for large
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FiG. 2. The line represents the critical Rayleigh number above which dual steady solutions exist for Pr = 0.7. Below the
dashed line experiments show prevailing steady 2D flow. From [2]

0T. Such steady flows are nonzero because the system of partial differential equations is not homogeneous
in the annulus.

To be more precise, in the present physical setting, there are dimensionless parameters which are
analogous to the usual ones for convection in a layer, i.e., the Prandtl and Rayleigh numbers:

Pr.— % Ra = O‘ng)T(RO ~ R,
where v, D, a and g, respectively, denote kinematic viscosity, thermal diffusivity, thermal expansion
coeflicient and gravity acceleration. But now, a further independent dimensionless parameter, besides the
two above mentioned, is necessary to study the dynamical system. It is the inverse relative gap
A= _2R .

Ro - Rz
As Pr depends only on the chosen fluid, A depends only on the chosen geometry and increases as the
curvature decreases. On the other hand, most of the experimental results deal with air (Pr = 0.7) and
consist in qualitative studies of the flows as Ra increases. In fact, by definition Ra proves to be the
relevant parameter for the convective transitions, since thermal expansion and difference of temperature
make the convective transport increase. On the opposite, viscosity and heat diffusion work against the
buoyancy force.

The physical consistency of the O-B system of equations is not discussed here, but we want to point
out that although the isochoric motion condition is in the system, it can hold true also for compressible
fluids, such as perfect gases, as recently shown in [5]. Compared to the classical O-B system, the system
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rigorously derived in [5] is different only for an extra independent nondimensional parameter. Such pa-

rameter involves the compressibility factor and lies in front of the convective term of the energy equation.

In fact, for the sake of thermodynamical consistency, several convective models including compressibility

were recently analyzed, see, for instance, [6] and also [7-10]. The model in [5] is specific for gases and

includes the constraint of divergence free flow into a rigorous derivation through a perturbation theory.
Thus, let us define the family of nondimensional domains

Q:{(r,<p)€R2: J;<r<;l+1};

then, the nondimensional system we study is

V-7=0

1(00 .\ ... o Ra_ _ )
Pr<8t+v-Vv>—Av+Vp—b51n¢er+R3763
aT - 1vr

By the Helmholtz—Weyl decomposition, the equation for the pressure field p decouples from the system,
so that one can consider as unknown (¥, 7) with Dirichlet conditions at the boundary of Q for both the
fields. As a matter of fact, 7 := T —T* is such that the solution of AT* = 0 absorbs boundary conditions
(1.1) for T. By replacing the explicit expression of T*, one gets

_T-T; n Inr —InR;
- T;,—T, InR,—InR;’

Moreover, the parameter b is a function of A. Precisely,

2
b=In(1+— 1.3
a(1+5) (1.3
diverges as A tends to zero.

By looking at the first term on the right-hand side of the second equation in (1.2), one sees that it is
not gradient-like. That is why the system is not homogeneous when projected in the space of divergence
free vector fields, so that the rest state is not a solution.

The region of the parameter space we are going to investigate is approximately A < 2, because the
outcome of the observations and numerical experiments (see, for instance, [3,11,12]) says that there
could be 2-D oscillating solutions if Ra is large. More, the critical value of Ra corresponding to the first
transition could be unbounded as A tends to zero but, on the other hand, we theoretically proved, in
[2], that the basic solution tends to zero as A tends to zero. So, a further motivation comes from the
possibility to overcome, in the limit for small A, the mathematical difficulties related to the lack of an
analytic expression for the basic solution.

The organization of the paper is the following: In Sect. 2, estimates for the gradient of the basic
solution in L?(Q) are given, as well as a linear homogeneous version of system (1.2). Such system proves
to be the Stokes limit as A tends to zero of the system whose unknown is the perturbation to the steady
solutions of (1.2). Finally, the result for nonlinear stability is recalled and the critical value Ra, is defined
as a function of A, since it is a maximum taken over an L?-space whose domain depends on A. Moreover,
Ra, is bounded from below in the given region.

In Sect. 3, we prove that the solutions of the Euler—Lagrange equations arising from the definition of
Ra, are a complete basis for the Hilbert space of the steady solutions of system (1.2). Next, we project on
that basis the system for the linear perturbation of the steady solution and write the Galerkin ordinary
differential equation system. Finally, by simple linear algebra tools, we show that no time periodic solution
exists for the system if Ra < Ra,.

T
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In conclusion, for our problem we define a critical value Ra,. identifying nonlinear stability in the limit
as A tends to zero, so that the steady basic solution is stable for lower Ra. In Bénard’s problem, such a
critical value coincides with the one for linear instability, i.e., for Ra = Ra., a new steady solution arises,
and for Ra > Ra,, there exists at least one linear perturbation whose norm grows in time. In the present
situation, by taking the limit as A tends to zero, we do not know whether for Ra = Ra,. a new stable
solution arises but, in case, it would not be an oscillating solution, although it could be a further steady
solution, as suggested by numerical results in [11].

2. Notation and preliminary results

For ¢ > 1, we use Lebesgue and Sobolev spaces L?(2) and W™4(Q)), with L?-norm defined as

a
fully = | [ itz | <o
Q

for scalar- and vector-valued functions, as well as for their distributional derivatives up to order m € N,
but for ¢ = co the norm is obtained by taking the supremum. Next, we denote with L?(Q2) and (L?(9))?
the Hilbert spaces of scalar and vector functions, which are, respectively, endowed with the inner products

(ulv) == /uv dz (u|v) = /U~ v dx.
Q Q

For the sake of simplicity, we are going to use both for vector and scalar function a single symbol for the
Poincaré constant in inequality

[ullz < ¢l Vullz,

which holds true in  with ¢, estimated by (see [13])

1 2 2
cp < kp(A) = min{2 1+A;\7rf<l+;l)}'

When dealing with a Cartesian product of Hilbert spaces, the inner product is the sum of the inner
products, and so are the norms.

In order to find the solutions of the O-B system, we describe the velocity field by defining H(2) and
Wi2(Q) as the closure of all solenoidal vector fields @ (i.e., V-@ = 0) belonging to (C5°(£2))2, respectively,
in the norm of (L?(2))? and (W™2(Q))?; of course, for the temperature field we simply consider L?()
and W{™?(Q), which are the closure of C5°(Q) in the norm of W2(Q) (here m = 0,1,2). For the
solutions of the unsteady problem and the related Bochner spaces, we use the notation L(0,T; W} s (Q))
or L1(0,T; W™?(Q)), but for m = 0 we write H(2) in place of WI*(2) and L?(Q) in place of W3"*(€2).

The global existence of steady solutions of (1.2) is proved in [2]. Here, with global existence we mean
that existence is proved in any point of the 3D parameter space. Steady solutions are expected to be
symmetric with respect to the z-axis, not only because of experimental outcomes but also because the
body force and the domain possess such mirror symmetry. Actually, if one could prove that steady
solutions are unique they would enjoy the symmetry property as a consequence of uniqueness. But from
the experiments they are not unique, neither uniqueness was ever proved for large Ra. Therefore, in [2] the
expression of (¥, 7) is constructed by the Galerkin method with two bases of symmetric 2-D divergence
free vector and scalar fields, respectively.

Theorem 2.1. For arbitrary Ra, A and Pr, there exists a weak steady solution

(e, 76) € Wy () x WH2(Q)
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of system (1.2) verifying

_3
2

|Vl < cRab™* [V7sll2 < cRab (2.1)
where ¢ = ¢(Ra, A) is a uniformly continuous function.

For the existence and the regularity of time-dependent solutions, one can recall the results in [1],
starting with the definition of weak solution

Definition 2.1. A couple
(7, 7) € [L%(0, Ty H(S2)) N L2(0, T3 Wy * ()] x [L(0, T5 L*(€2)) 0 L*(0, T; Wy ()]
is a weak solution for system (1.2) in [0, T}, if a.e. for ¢t € (0,7T)

1 [0v R
(V777V<ﬁ>+<( . *-V17> - Tasinwgr—RaTeE, g)=0

Pr \ ot v
or 1w, B
<VT,V¢>+<E+’U'VT—ET,¢>—O

for all @ € L2(0,T; W,(Q)) and ¢ € L2(0,T; W, ().
The existence and regularity result in [1] are the following.

Theorem 2.2. By prescribing initial conditions (Ty,m0) € H(Q) x L2(2), for any Ra, A and Pr system
(1.2) has got a unique weak solution YT > 0; if moreover (To, 1) € Wy>(Q) x Wy 2(Q), then the solution
is even more reqular, i.e.,

(7,7) € [L%(0, T W () 0 L(0, T3 Wg ()] x [L(0, T5 Wy () N L*(0, T3 W ().

Let us write the solution of the unsteady problem as the sum of a steady solution plus an unknown
time-dependent couple of fields:

I

v:vs—i—gu TZTS—I-\/ﬁ.
Then, by substituting these equations in (1.2), by taking into account that (¥, 75) actually verifies (1.2),
by multiplying the second equation by b and the third by Vb3 Ra, the perturbation (i,6) verifies the
homogeneous system:

V-i=0
1 /o0 _ __. I N ~ /Ra
Pr<8t+Uons+vsoVu+bu~Vu)Au+VP 7963

89+\/bRaﬁ-Vrs+ﬁs-V9+111~V9—A9:\/ﬁur. (2.2)
ot b b r

Remark 2.1. Notice that system (1.2) has got a constant in time body force term leading to the finiteness
of the existence interval (0,T"). This can be seen in the derivation of the estimates involved in the quoted
Theorem 2.2. However, once the existence of steady solutions, obviously global in time, is proved then
one is left with system (2.2). Since this system is homogeneous, it can easily be seen that now 7' can go
to oo.

Let us examine estimates (2.1): They suggest to assume that ¥, is of order Ra - b=! and 7, of order
Ra - b~ 2. These assumptions are reasonable, not simply in the L?-norm but also pointwise. As a matter
of fact, they could be proved through a standard regularization procedure, which is allowed because the
boundary is regular.
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Under such hypotheses, we get
oo Ra N . Ra N Ra N Ra
u-Vvs:O<b) s - Vi=0 <b> i-V1s=0 <\/b73> vs-VﬁzO(b) . (2.3)
Then, as usually done to get Stokes problem as limit for Navier—Stokes, we set € := % and neglect
the terms of order €2. By inserting estimates (2.3) in system (2.2), we see that all such terms are of order

€2. Next, one should not forget that  itself depends on % through A. By the definition

1 2
=A<z
et —1 As b’
so if we neglect terms of order %, then A has to be extremely small. Finally, in the limit as A — 0 one
obtains the system:

A=

V-u=0
1 0u . Ra
ﬁa*AU‘}’vpf 7963

in the circle
Qo ={(rp eR?:0<r<1},

with homogeneous boundary conditions.

Nevertheless, instead of simply studying the limit problem, one could study the approximation problem
obtained by neglecting the small terms in the equations and keep a domain €2 different from g, though
very close to it as close as required by the value of € which identifies the approximation.

As a matter of fact, an analogous of system (2.4) is also studied in [2] for arbitrary domains Q(A). By
implicitly defining Ra.(A) as

[ b (@ -VS|0)
= sup TS = S aE (2.5)
Rac 2oy cwi2(o) Va3 + (V3
where
S:1n7‘+rsin<p—>VS=%+é'3, (2.6)

the result in [2] can be rewritten as follows.

Theorem 2.3. Let Ra, A and Pr be arbitrary. Then for any (i, 0o) € H(2) x L*(Q) there exists a unique
weak solution

(@,6) € [L>(0, 00; H(€)) N L?(0, 00, Wy (2))] x [L(0, 005 L2(82)) N L2(0, 00 Wy *(€2))]

of (2.4). If Ra < Ra.(A), such a solution is globally exponentially stable; i.e., there exists a > 0 such that
for almost every t € (0, 00)

di([|lE(t)[3 + 10))3) < da(ll@oll3 + ll6ol3)e ™" (2.7)
where d; = min {%, 1} and dy = rnax{%7 1}.
Proof. We just recall the energy method as sufficient condition for stability and thus define

" 171,
B(.0) = 3 (ol + 1013 ).
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Next, we perform the L2-inner product of the second equation in (2.4) by @ and of the third one with 6

to find
1dHﬁ||§ _o_ [Ra -
o+ [Vl = /5 (besl)

1 d|0||3 2 |Ra ju,
o VRS ()

By summing the two equations, one gets

dE . Ra ,
S = IVl ~ VeI + i vsio).

By uniqueness, which is still proved in [2]), we know that the sum of the norms of the gradients never
vanishes for initial conditions different from zero. So, by (2.5) we can write

qE B Ra (u-VS|0)
= = UV +IV0IE) + 1\ = roam roan
57 [Valls + Vol3) b Va2 + VO3

<~/ gvas + ||ve||%>(\/g yaAn ) (25)

Then, the sufficient condition for stability is v/Ra. > v Ra.
Finally, the Poincaré inequality ensures that the stability is asymptotic, since F is equivalent to the
L?-norm in the Cartesian product space,’ we can write

(Va3 +IVell3) <

1 min{Pr; 1} [ |@]|3 2
12 2 ~12 2 ; 2 2\ _
(vl + 19o13) <~ (1 + g ) < =G (I 4 poig ) = -2
and insert this inequality in (2.8), so getting exponential decay for Ra < Ra.. g

For the full system (1.2), it is easily shown that steady solutions are stable for sufficiently small Ra,
with arbitrary A and Pr. However, in [2] a more relevant achievement is obtained: for sufficiently small A,
then Ra does not need to be extremely small for steady solutions to be stable (and unique). As a matter
of fact, with the present scaling of the perturbation, one still gets that Ra. is bounded from below (as in
[2]), at least for A < 2. The choice of the number 2 is only related to the regions of the parameter space
which are usually identified in the literature [3,11,12]. By the same techniques as in [2], one shows:

Lemma 2.1. The critical value Ra.(A) defined in (2.5) is bounded from below for A < 2, i.e., Ra, > ¢(A)
with c(A) bounded from below.

This follows by the boundedness of the functional at the right-hand side of (2.5): Due to the Poincaré
and Holder inequalities, it is in fact bounded from above by a continuous function of A, and the inverse
of such function is bounded from below (see Lemma 4.2 in [2]) also in the present case.

Then, the stability result in [2], which can be found in Theorem 4.4, states

2112 =112
If 1 > Pr then (PrHl“D¢ + Heu%) > Pr2E, if Pr>1 then (Pr% + ||9||§> >2E
r T

1

= [|@3 + 10113 > min{Pr;1} 2B = ————2
maz{p;; 1}

1
analogously [|@]|% + ]|0]3 < 2F

- min{%; 1}
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Theorem 2.4. For all Prand pv € (0,1), one can find A*(Pr, p) such that VA € (0, A*) one has asymptotic
stability of the steady solution (Us,Ts) provided Ra < (1 — p)Rac(A).

Proof. A sketch of the proof consists in writing an energy inequality for system (2.2):

dr 2 2 Ra | Uy 1. N
- <4 == - — (- ) VT.10).
IVl + VI3 <y 52 ({063 7)+(516) ) + o K- 93, @)+ VERal(@- 97, |0)

Next, we use (see, for instance, [14]) Holder, Ladyzhenskaya and Poincaré inequalities, together with
estimates (2.3), to bound the trilinear terms at the right-hand side

Lo 2o Ty— o
(@-VoJa) < [l Vesll: < Raglallz|Vill: < Ra k7 [ Vall3

_ _ ¢ e
K@ Vrs ) < [|alallOflal|V7sll2 < Rabg\/IIUII2IIVUIIQ\/II9H2IIWII2 <

c . c .

< Ra by SIVOI 9> < Ra by (19013 + |913).
and we immediately see they are higher order small as A tends to zero, so that inequality (2.8) can be
obtained, but the coefficient of the gradients at the left-hand side, which is slightly smaller than 1. O

For these reasons, in the next section of the present paper we study system (2.4) in Q(A) for small A,
as a linear approximation of system (2.2) in the same domain, so facing the onset of linear instability.

3. Solutions of the linear problem at the criticality point

In the present section, we look for solutions to the linear approximation system (2.4) by means of a special
orthonormal basis for the Hilbert space of the weak steady solutions. We start considering what happens
in flat geometry: For Bénard’s problem, the solutions of the Euler-Lagrange equations obtained from
looking for the optimal nonlinear stability Ra are precisely the same basis functions used for finding the
growth of instability in the linear system. They were used by Rayleigh more than one century ago, simply
because their use splits the linear system in normal modes, without any insight that such functions were
solutions of the E-L equations. Thus, also in the present case we try to solve the linear system by means
of a basis of solutions to the E-L equations, with the hope to get particular geometric features possibly
simplifying the calculus. The first part of this section is devoted to prove that among the E-L solutions
there is in fact a complete basis.

In [15], studying the flows and the heat transfer in the vertical annulus, the Euler-Lagrange equations
whose solution maximizes the functional in (2.5) were formally written by means of a usual procedure in
calculus of variations: It is assumed that a maximum (or a minimum) exists at the point (&, o), and then,
one writes the functional about this point by adding to the argument an arbitrary variation, belonging
to the same Hilbert space. The variation is multiplied by a real parameter, say €. Finally, the derivative
with respect to € is calculated and forced to vanish in € = 0 for arbitrary variations.

In this way, the equations can be written without proving neither that their solutions are actually
a complete basis, nor that the maximum exists. Nevertheless, even the orthogonality properties have
already been derived, so that we can recall the results in [15]. In order to find where the functional has
possibly an unknown maximum A € R, the E-L equations are

Vi =0
oVS + 2\Aw = Vf (3.1)
@ VS + 220 =0

with (@, 0) € Wy*(Q) x Wy 3(2) and S the function defined in (2.6). Then, if a maximum positive A,

allowing (3.1) to be solvable, existed it would be by definition equal to 4/ Riac.
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Since (w, o) vanishes on the boundary, the linear operator in system (3.1) is symmetric: In order to
see this, it is sufficient to write the system in the weak form and integrate by parts. Therefore, in [15]
one can find the derivation of the orthogonality relations for the (possibly existing) eigenfunctions: Given
any A; € R, for which (3.1) can be solved by a couple (@;, 0;) one gets

<’lf)j . VS|0'k> — 2/\j<v0'k|VO'j> = 0,
Thus, by subtracting the above equations one obtains
(A = Aj)((Vor|Va;) + (V| Vi) = 0,
and for A\j # g,

(Voj|Vor) + (V| V) =0, (3.2)
so that now by summing the same equations, one gets
(0, VS|w;) = (W, - VS|og) = 0. (3.3)

Further, for j = k, a normalization can be chosen
o 1 o
IVl = Vo =1 Aj = 5{o;VS|dy). (3.4)

As a matter of fact, showing the existence of the maximum for the functional is not as hard, since
it is at least bounded, as remarked in Lemma 2.1. Thus, by using that in definition (2.5) the supremum
can be taken over ||V 4 ||[VA|| = 2 and, moreover, since by Rellich’s theorem Wj'?(2) is compactly
embedded in H(Q) as well as Wy?(€) is compactly embedded in L2(Q), then what we are looking for is
the supremum in a compact subset of H(£) x L?(€2), and this means that the supremum is actually a
maximum.

Now, we prove that the solutions of (3.1) exist and are a numerable set and a complete basis in
H(Q) x L2(Q) for fields in W, (Q) x W *(Q). In particular, use will be made of the spectral decomposition
theorem, saying that if, in an Hilbert space, a self-adjoint (symmetric) linear operator is compact and
invertible, then there exists a set of numerable eigenfunctions of the operator which is a complete basis.
Moreover, the eigenvalues p; are infinitely many and

lim p; =0. (3.5)
j—o0

Thus, let us notice that E-L equations can be thought as the eigenvalue problem for the operator A
defined as follows:

A H(QXLA(Q) —H
2.V

H=TaclCr@PE va=0)" *xce@
and the image of (w, o) through A
A(W,0) = (u,0)
is implicitly defined as the solution of the following system
V-i=0
Al =—-0VS+Vf (3.6)
Af=—w-VS.

Thus, by replacing (@,0) = (2A@,2A0) in (3.6) one obtains system (3.1) and verifies that its solution
would be also eigenfunction of A related to the eigenvalue p = 2X:

AW, o) = 2\(W, o).
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Let us prove first that A is invertible.
Lemma 3.1. System (3.1) does not allow for nontrivial solutions (W,o) if A = 0.
Proof. Write the second equation in (3.1) for A = 0, then
oVS=Vf.
More, by taking the curl of this equation one obtains
Vo x VS =0.
So, the two gradients must be parallel, that is to say g(r, ¢) should exist such that

Vo =gVS.
In polar coordinates:
do 1
B = g(r,p) <r + Slngp)
do 1
PP rg(r,p) (7’ + sm<p>
By asking
0%c B 0%c
Opdr  Ordp’

after a little calculation one derives also the necessary condition Vg x V.S = 0.
Hence, since the gradients are parallel we deduce that for all n € R the possible nonzero ¢ must be
constant on the curves

Inr+rsing =n9.

Such curves are the leaves of a foliation in the plane, they intersect the boundaries of €2, and o can be
thought as defined on the quotient. Then, o explicitly depends on . However, no o of this kind can verify
Dirichlet boundary conditions: ¢ = 0 on the two circles would imply that its derivative with respect to ¢
vanishes pointwise there, which is impossible. O

Now, in order to show the existence of a complete basis of eigenfunctions, we are going to proof
that A is self-adjoint and compact. The symmetry of A is obvious, because the weak form of (3.6) is
symmetric, as one can immediately see by performing the inner product with test functions in the dual
space, integrating by parts and using the homogeneous boundary conditions.

Concerning the prove of the compactness, let us describe the action of A on the couple (W, o): It takes
w makes the inner product with —VS and applies the inverse of the Laplacian to the result; then, it
takes o multiplies by —V.S and applies the inverse of the Stokes operator. At this point, we notice that
both such inverse operators are compact. This is well known, since in bounded regular domains and with
homogeneous boundary conditions, the solutions of both the corresponding direct problems are bounded
in W12 by the norm of the data in L?. Thus, still by Rellich’s theorem, from a bounded sequence of
data one can extract a subsequence of the corresponding solutions which is strongly convergent in the
L?-norm. By remarking that the composition of a compact operator with a bounded one is still compact,
the compactness of A follows from the boundedness of the operator E so defined:

E: (W,o0) - (—oVS,—w-VS).
On the other hand, E is bounded because of the two inequalities:

loVSlle < [VSllacllollz [l - VSlla < [[VS]loo|[d]]2 -
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A further feature of (3.1) is that if X is an eigenvalue then —\ is an eigenvalue too. To show this, let
us assume that
oVS +20\A0 =V f
w- VS +2X\Aoc = 0.

Then, if we rewrite @ as —(—f) we get:

oVS — 2AA(—w) = Vf
— (=) - VS 4+ 2\ Ac = 0.

By multiplying the second equation by —1, we finally obtain

oVS =2 A(—w) =V f
(=) - VS —2X\A0 =0,
which is the E-L equation solved for —\ by (—, o). This new solution is independent from the solution
for A\, i.e., (W,0).
All the above results are summarized by the following theorem.

Theorem 3.1. System (3.1) admits a numerable set of solutions (1;,0;) € Wy (Q) x Wy(Q) whose
gradients are orthogonal by the Hilbert space inner product. Such solutions are a complete basis in H(2) x
L2(QQ) for arbitrary elements in Wé’2(Q) X VVol’2 (Q). The corresponding \;’s are pairs of real numbers of
opposite sign, different from zero and enjoying the last property in (3.4):

1

3

Moreover, {|\;|}jen is a decreasing sequence and tends to zero as j — oo. On the opposite, the largest

[Aj] s
1 b
A = =/
179 Ra,

where b is defined in (1.3) and Ra. in (2.5), as the largest Rayleigh number under which the rest state
solution of (2.4) is certainly stable.

)\j == O'jVS"lEj>

Now, let us rewrite system (2.4) and look for particular solutions different from the rest state

V-i=0
&390 A+ Vp = /B20¢,

a0 _ Ra u,
ot — A0 =/
The onset of an Hopf bifurcation is characterized by a solution of the kind
it,r, @) =eulr, o) O(tr,0) =eO(r, ).

We can rename A_; = —\; and write series with j € Z. Then, we can try to see whether an oscillating
solution exists by writing it in the form

-75o()

with ¢; € C. We can replace (3.7) in the system and perform the inner product (in the sense of the
Cartesian product) with (w}, oy). Since by (3.2) the gradients of the eigenfunctions are orthogonal, we
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obtain for any k € Z

z'ch]< (0] ) + <gj|ak>+2ck_\/72cj<ajeg|wk <ak>) (3.8)

In Eq. (3.8), the basis properties, (3.4) in particular, allow us to simplify the products at the right-hand

side. From
- € . . -
(ojé3|wy) = <<VS - ;) g |wk> = (0, VS|wy) — <O’j; wk> ,

it follows that if A; # A, then the first product on the right-hand side vanish; otherwise, the result is Ay
for j =k:

z'y%cj( (4 [+ <aj|ak)+zck_\/>%cj<zx 5Jk+<|ak> <Ta]>). (3.9)

Let us define some operator to simplify the notation. First, we denote the metric tensor in complex ¢2,
whose entries are real and which is positive defined since it corresponds to the metric of H(2) x L?(Q2)

%<wj\wk>+<aj\ak>. (3.10)

Next, at the right-hand side of Eq. (3.9) there is a skew-symmetric operator with entries

w’ w’
Q= <Ukrj>—<0j|7ak>- (3.11)

Finally, it is convenient define also the diagonal matrix

ij =

Ajk =2 (1 - )\k 1?) 5jk . (312)

In terms of these operators, Eq. (3.9) becomes

Ra
DGy + Ajy) = Vo > e (3.13)

JEZ JEZ

Here, although the coefficients are real, the unknowns are complex. Since c; € C, the complex conjugate
of Eq. (3.13) is independent:

R
ZCJ( Zijk+A]k \/73‘20] jk (314)

JEL JEZ

In order to bring back the problem to real unknowns, we have to extract the real and imaginary part of
the equations. Thus, we sum equations (3.13) and (3.14) and divide by 2 the result; then, we subtract
them and divide by 21:

> (=vIm(c;)Gjk + Re(c;)Aji) F > Re(c;) Qs (3.15)

JEZ JEZL

Z(’yRe(cj)ij + Im(c;)Ajx) \/gz:[m Qi (3.16)

JEL JEZ
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Just for simplicity, we set a; := Re(c;) € R and b; := I'm(c;) € R, as they were entries of vectors. So, we
reversed the complexification of the space, by wrltlng in place of (3 15) and (3.16)

Ra Ra
_»yijij+2<l—>\m/b> ax =/ Zaj ik (3.17)

JEL JEZ

Ra Ra
yzajajk+2<1m/b> b, :’/szﬁj’“' (3.18)

JEZ JEZ
As a matter of fact, in (3.17) and (3.18) the unknown is the kernel of a linear operator in ¢ x £2.

For Ra < Ra,, the results in Theorem 2.3 holds true: The null solution is asymptotically stable and
we have not to expect the onset of an oscillating solution, which corresponds to a nontrivial kernel. On
the other hand, by showing that there is no kernel also for Ra = Ra, we would prove that there is no
Hopf bifurcation, since the existence of an oscillatory solution at the criticality is necessary condition for
it, see [16].

Theorem 3.2. Let us define in £? x (2 the linear operator

d A— /B2 4G 2

a b Y a
L., () - () (3.19)
AL el A—/Baq ) \b

where G, A and Q are the operators, acting on ¢2, defined in (3.10), (3.11) and (3.12) while v € R. Then,
for Ra < Ra,
Ly (@b)=(0,0) = (a,b)=(0,0),

i.e., the kernel of the operator is trivial.

Proof. Since 2 is skew-symmetric,
<AOb >p=— < bQT >4,
while G is symmetric, as well as the diagonal matrix A, so that
< A|Gb >p=<bGa >pe,
< AAD >p=<blAG>pe .
It is important to notice that if the strict inequality Ra < Ra. holds true, not only the metric tensor
G but also A is positive defined, as one can see by the definition (3.12). Indeed, on the one hand the

negative \;’s induce positive values on the diagonal, while the smallest value corresponds to the largest
positive A which, by Theorem3.1, can be replaced in (3.12) getting

Ra
A1=2[1- 0.
H ( Rac> -

Conversely, for Ra = Ra,, one has A;; =0.

With this in mind, from definition (3.19) we can derive some necessary conditions for the pair (@,b) to
verify L, (d, b) = (0,0). If so, then for arbltrary (Z,7) it must hold < (&, ¥)|L,. (a, b) >= 0. Thus, we try
with the pairs (Z, %) = (@,b) and (&,7) = (b, —a) and impose

-,

0 =< (@,b)| Ly, (@,b) >py2= (3.20)

=< AT >p —y <d|Gb>p 4y <bGd >p + < bAb >p=
=< @AG>e + <DAb > .
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Also the next condition has to hold true:

-,

0 =< (b, —@)| Ly, (@b) >¢2 2= (3.21)

Ra - L R B,
- Ta<b|ﬂa*>e2 —7<b|Gb>ez+\/Ta<ﬁ|Qb>[z v < |G E >p=

R R .
(< @G T > + < BGD >) +21/Ta< q0b > .

By varying Ra € (0,Ra.), condition (3.20) is sufficient to obtain the implication in the thesis. It is verified
if and only if @ = b= 0, because A is positive defined.

However, for Ra = Ra, the element Aj; vanishes and (3.20) could be verified without any change in
the calculus for @ and b so defined

a; = alélj bj = b1(51j 5

with arbitrary real a; and by. Nevertheless, this possible new choice should verify also condition (3.21).
Here, the last term in the last line disappears, because @ and b are parallel and € is skew-symmetric, but,
since G is positive defined, the other two terms cannot vanish, unless a; = b; = 0. O

Remark 3.1. The result holds true also for steady solutions as a particular case of the oscillating ones
for Ra < Ra.. But for Ra = Ra,, since steady solutions have got v = 0, the second part of the previous
proof does not work because the implication a; = b; = 0 falls.
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