PATTERN SELECTION FOR FARADAY WAVES IN AN
INCOMPRESSIBLE VISCOUS FLUID*
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Abstract. When a layer of fluid is oscillated up and down with a sufficiently large amplitude,
patterns form on the surface, a phenomenon first observed by Faraday. A wide variety of such patterns
have been observed from regular squares and hexagons to superlattice and quasipatterns and more
exotic patterns such as oscillons. Previous work has investigated the mechanisms of pattern selection
using the tools of symmetry and bifurcation theory. The hypotheses produced by these generic
arguments have been tested against an equation derived by Zhang and Vinals in the weakly viscous
and large depth limit. However, in contrast, many of the experiments use shallow viscous layers of
fluid to counteract the presence of high frequency weakly damped modes that can make patterns
hard to observe. Here we develop a weakly nonlinear analysis of the full Navier—Stokes equations
for the two-frequency excitation Faraday experiment. The problem is formulated for general depth,
although results are presented only for the infinite depth limit. We focus on a few particular cases
where detailed experimental results exist and compare our analytical results with the experimental
observations. Good agreement with the experimental results is found.
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1. Introduction. Waves on the surface of a fluid excited by a vertical oscillation
were first observed by Faraday [1]. Subsequently, in the 1980’s, the so-called Faraday
crispation experiment became one of the first fluid experiments where mode interac-
tions and chaos were observed [2]. Over the last decade, this experiment has become
a testbed for ideas of pattern selection in systems under parametric excitation, and
a large variety of patterns have been observed including not just regular patterns of
squares and hexagons but many more exotic patterns such as superlattice patterns,
quasipatterns, and oscillons. These more recent studies were initiated by the results
of Edwards and Fauve [3], who used a two-frequency, rather than a single-frequency,
excitation, thereby increasing the number of parameters in the problem and break-
ing the subharmonic time symmetry. Further two-frequency experiments have been
performed by Kudrolli, Pier, and Gollub [4] and Arbell and Fineberg [5, 6, 7]. Subse-
quently, many of the patterns have been observed in experiments with only a single
frequency of excitation [8]. Meanwhile, in practical applications of Faraday waves,
the phenomenon has been investigated as a tool to produce patterns on films [9, 10],
investigated as a mechanism for transporting gas across an air/water boundary [11],
and seen as oscillations on the surface of bubbles [12].

In a container, if the amplitude of the vertical excitation is not too large, then no
waves form on the surface of the fluid and the fluid is merely translated up and down.
As the amplitude of the excitation is increased, waves appear at a critical amplitude
of excitation. This onset of waves was first described theoretically by Benjamin and
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Ursell [13], who showed that for an inviscid infinite layer of fluid the problem reduces
to a Mathieu equation. Kumar and Tuckerman [14] developed a method for solving
the linear stability problem for the viscous, finite depth fluid problem for a single
frequency of excitation. This work was extended to two-frequency excitation [15] and
gives excellent agreement with experimental measurements of the onset of patterns.

Understanding not just the onset of patterns but the type of patterns is challeng-
ing. The full mathematical description of the fluid problem involves the Navier—Stokes
equations in a domain with a free surface, and the excitation makes the problem
nonautonomous. Symmetry arguments along with the notion of resonant trial inter-
actions have been used to uncover some of the pattern selection mechanisms [18]. This
showed that weakly damped harmonic modes play a key role, with the wavenumber
of the weakly damped mode relative to the critical wavenumber being an indicator of
what patterns are likely to be seen. Since the wavenumbers of weakly damped modes
are determined by the particular forcing function, this in turn has led to theoretical
work in the nearly Hamiltonian limit on controlling pattern selection [19, 20]. In this
work, they showed how multiple frequency components in the forcing can be used to
enhance particular resonant triad interactions that in turn promote the stability of
particular superlattice patterns. The theoretical ideas in [18, 19, 20] were all tested
by calculating the coefficients of the relevant amplitude equations for a two-coupled
scalar partial differential equation model derived and analyzed by Zhang and Vinals
describing the Faraday problem in a weakly viscous and large depth limit [16, 17].
While the theory and the results calculated from the Zhang—Vinals equation agree
well, it is harder to establish to what degree these pattern selection mechanisms can
be used to explain experimental findings. This is because many of the experimental
studies use a fluid that is either moderately viscous or a container that is shallow,
neither of which is within the range of validity of the Zhang—Vinals model. The reason
that experiments tend to focus on these cases is because of the presence of long wave-
length modes that can make it difficult to observe regular patterns: these modes can
be damped either by increasing the viscosity or by increasing the dissipation from the
lower boundary by making the container shallower [21]. The large viscosity also min-
imizes the impact of the lateral boundaries on the patterns and the effect of patterns
formed by meniscus waves emitted from the sidewalls.

Weakly nonlinear analysis from the full fluid equations for single-frequency exci-
tation in an infinite fluid layer has been carried out by Chen and Vinals [22]. In this
paper, we extend the formulation of the weakly nonlinear problem to two-frequency
excitation and to finite fluid depth. The former involves a significantly different ap-
proach to the derivation of a solvability condition: for a single frequency of excitation,
the form of the linear problem may be written as a recursion relation, and an adjoint
to this recursion relation may be defined. This works because, in the linear Faraday
problem, modes with different frequencies are coupled only through the excitation.
Specifically, a frequency component coswt in the excitation couples the nth Fourier
mode to the n — 1 and the n + 1 mode. When an N mode truncation is taken, then
the equation for the Nth mode is coupled only to the (N — 1)th mode. Consequently,
one can solve for the Nth mode in terms of the (N — 1)th mode. In turn, this then
allows one to solve for the (N — 1)th mode and, recursively, for all modes. If instead
multiple frequency forcing, for example, cos x cos Mywt + sin x cos Mowt, is used, then
the nth Fourier mode is coupled to four other modes, n— My, n— My, n+ My, n+ M.
Truncating at N modes leaves the Nth mode coupled to both N — M; and N — Mo,
and so a recursion relation cannot readily be defined.

In the future, we will investigate the effect of depth on the coeflicients of the
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amplitude equations; however, for the purposes of this paper, we have focused on
carrying out the calculations and detailed results for infinite depth only.

The pattern selection problem is further complicated by several issues. First,
above onset not just a single wavenumber but a band of wavenumbers is unsta-
ble. Allowing for variation of the spatial scale to account for this typically leads
to Ginzburg—Landau-type amplitude equations. Second, in the viscous Faraday prob-
lem, there are weakly damped long wavelength modes. These are coupled to the free
surface deformation so that the larger the amplitude of the Faraday waves the more
significant the effect. Both of these effects are discussed in [23] for Faraday waves in
two space dimensions, but as yet there has been no attempt to include these effects in
three space dimensions. Note that since the weakly damped long wavelength modes
are coupled to the surface deformation, they do not effect the pattern selection at
onset but could have an effect thereafter. Finally, at onset the wavenumber specifies
the magnitude but not the direction of the associated wavevector. The spatial scale
is therefore determined but not the particular pattern. Typically, a finite number
of wavevectors are considered and amplitude equations derived for the amplitude as-
sociated with each wavevector. Two approaches are taken. In the first, an integer
number of eigenvectors corresponding to modes that are equispaced around a circle
are considered. Depending on the number of modes used, this leads to an amplitude
equation describing squares, hexagons, or quasipatterns. The amplitude equations are
of gradient form, and a Lyapunov function can be written down. The relative stability
of the different patterns is then inferred from the relative value of the energy for the
different states. A clear discussion of some of the issues involved in using amplitude
equations to describe quasipatterns is given in [24]. Alternatively, eigenvectors that
generate different spatially periodic lattices are considered. Amplitude equations may
again be derived, but this time the eigenvalues indicating the relative stability for dif-
ferent patterns that are supported by the same lattice are considered. The methods
are closely related, as discussed further in sections 4 and 6. In their single-frequency
study, Chen and Vinals [22] focus on squares, hexagons, and quasipatterns. Here in
our two-frequency approach we, at least initially, consider spatially periodic patterns
on a lattice. We apply our results to the particular two-frequency experimental results
of Kudrolli, Pier, and Gollub [4] and find good agreement with their observations.

The layout of this paper is as follows. In section 2, we set up the mathematical
problem. In section 3, a weakly nonlinear expansion about the critical wavenumber
is carried out and the weakly nonlinear equations at each order derived. In section 4,
we briefly discuss the pattern formation context within which we work and specify
the general form of the solutions in the horizontal direction. This leads to a sequence
of problems for the surface height and the vertical dependence of the velocity. These
equations are solved in section 5, leading to the evaluation of the coefficients for the
amplitude equations describing the weakly nonlinear pattern formation. The problem
contains a number of physical parameters, and the coefficients are calculated for a
range of values relevant to the experimental results in [4]. The calculations in section 5
are performed only in the case of infinite depth, although all early sections are not
restricted in this way. The justification for this and the implications of the values of
the coefficients for the pattern selection are discussed in section 6. Our conclusions
are drawn in section 7.

2. Mathematical model. We consider an infinite horizontal layer of viscous
incompressible fluid of finite depth that is subjected to gravity g and to a vertical
periodic acceleration of amplitude a. At the lower boundary the fluid is in contact
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Fic. 2.1. Sketch of a cross-section through the layer of fluid.

with a rigid plane, while at the upper boundary the surface is open to the external
ambient conditions. This means that the upper surface is a free boundary whose
shape and evolution is an unknown of the problem.

We consider a frame of reference which is moving with the periodic excitation
whose z-axis is perpendicular to the rigid plane at the bottom at z = —h/l, where
h/l is the nondimensional depth of the layer. A sketch of the geometry is shown
in Figure 2.1. We suppose the free surface is regular enough to be written in the
Cartesian representation z = ((x,y;t); then the fluid motion is described by the
dimensionless Navier—Stokes equations

V.-u=0,
(2.1) du+u-Vu=-VP+CAu— (1+af(t))es,
where u = (u, v, w) is the velocity field, P the pressure, and
(2.2) ft) = f1(t) = cos(wt)
for single-frequency excitation and
(2.3) f(t) = fa(t) = cos(x) cos(Mywt) + sin(x) cos(Mawt + ¢)

for two-frequency excitation, where M; and My are integers and x and ¢ are real.
The units of length, time, velocity, and pressure have been taken as [, \/7 . Vgl
and ggl, respectively. The amplitude of the acceleration due to the excitation, a, is
measured in units of g. Here [ is taken as k!, where k. is the wavenumber of the
pattern at onset. The parameter C' = v//(gl®)'/? is the square of the inverse of the
Galileo number, where v is the kinematic viscosity of the fluid. We have used the
notation V = (Vy,0,), with Vg = (0;,0y). Equations (2.1) apply in a domain
Q=% x(=h/l,{(x,y;t)), where ¥ is the horizontal periodicity cell. The bottom of

the container, at z = —h/l, is rigid, and therefore we take no-slip boundary conditions
here:
(2.4) u=v=w=0.

At the free surface z = ((x, y; t) we have the kinematic condition, which says that the
surface is advected by the fluid, and two further conditions, one for the balance of
the tangential stresses and one for the balance of normal stresses. This leads to three
conditions at z = {(x,y;t), namely
0iC + u0:¢ + v0y¢ = w,
(25) t1 -Tn = tg -Tn = 07
—P + 2CnD(u)n = BH — p.,
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where T = —PI+2CD(u) is the stress tensor, D(u) = (Vu+ V7u)/2 is the rate-of-
strain tensor, H = Vg - (Vu(/+/1+ |Vu(|?) is the double mean curvature, and the
unit normal and tangent vectors are defined as

92C ,¢ 1 )

n(z,y;t) = <_\/1+|VHC|2’_\/1+|VHC|2’ V1+ V()

tl(ifayyt) - <\/1 I |8m<|2’07 \/1 + |8’I'C|2> ’

1 9y¢
;) = {0, ’ - '
talvi) < VIFI8,CP I+ |3y§|2>

Here p, is the dimensionless pressure of the external ambient fluid and is assumed
known. The parameter B = o/0gl?, where o is the surface tension and o the density of
the fluid, is the inverse Bond number and is a nondimensional measure of the relative
importance of surface tension and gravity.

It is convenient to define a new pressure,

(2.6) p=P+(1+af(t))z

and this has the effect of shifting the acceleration term from the momentum equation
to the normal stress condition. In addition, we eliminate the pressure from the mo-
mentum equation by taking —(V x V x). Using the relation VxVxu = V(V-u)—Au
and the fact that V - u = 0, the problem then becomes

V-u=0,
(2.7) OtAu— CAAu=V x V x (u-Vu),
with boundary conditions on z = —h/I,
(2.8) u=v=w=0,

and on z = (,

0:C + u02¢ + vy ¢ = w,
(29) t)- Tn = to - Tn = 0,
2CnD(u)n = BH 4+ p —pe — (1 + af(t))C.

Equations (2.7) with boundary conditions (2.8) and (2.9) have a trivial solution,
(2.10) u=0, p=p, (¢(=0.

This solution corresponds to a flat-surface state where there is no relative motion of
the fluid with respect to the moving frame.

3. Weakly nonlinear analysis. The flat-surface state loses stability at a crit-
ical amplitude of the excitation frequency to regular patterns of standing waves. We
use a multiple timescale approach to derive equations describing the amplitude of
these standing waves near threshold. In order to do this, the governing equations and
the boundary conditions are expanded in a power series of the dimensionless distance
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away from the threshold, ¢, and solved order by order in €. So for the driving di-
mensionless amplitude a, we let a = ag + ca; + £2as and expand the flow variables
as

u:€U1+EQUQ+€3u3+"'7
pP=Dpe+epi+e2pr+eipy e,
(= +e+eC+--.

At each order in € the solution is defined in a different domain since each (; is different.
In order to overcome this difficulty, Chen and Vinals [22] take a Taylor expansion of
the boundary conditions at the free surface around the flat surface state z = 0, so that
they consider the solution in ¥ x [—h/l, 0] at each order. We follow the same approach
here. Near threshold, e < 1, we separate fast and slow timescales: t = 7+Ty /e+T5 /&>
such that 0y = 9, +e0r, +20r,. The fast timescale is the timescale of the excitation,
while the slower timescales describe the evolution of the amplitude of the patterns
over many periods of the excitation. In sections 3.1, 3.2, and 3.3, we list the problem
for each of the first three orders in €. These agree with those used in the computations
of [22], although note that there is a typographical error in their paper for the normal
stress boundary condition at third order. In section 3.4, we derive the linear adjoint
problem that is needed in order to find the solvability conditions that lead to the
amplitude equations. The general form for the solvability conditions themselves are
given in section 3.5. As found in [14] for the linear problem, the linear operator on the
left-hand side of the hierarchy of problems for different € depends only on the vertical
velocity w and on the height of surface . The horizontal components of the velocity,
u and v, and the pressure, p, are needed to evaluate the nonlinear terms that appear
on the right-hand side. These may be computed from w and (: details are given in
the appendices.

3.1. Linear problem (first order problem).

(3.1) 0rAw; — CAAw; =0,
with boundary conditions on z = —h/l,
(3.2) wy = O,w; =0,

and on z = 0,
a‘rCl — w1 = 07
Ale — 83101 = 0,
—0,0,w1 + C@gwl +3CAHO,w,
—BAgAuG + (L +aof(7))Aué = 0.
Here Ay = 02 + 82.

3.2. Second order problem.

(3.3) 0 Awy — CAAwy = NP

eq

with boundary conditions on z = —h/l,

(34) Wo = 8Z’LUQ = 0,
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and on z = 0,
0rGo —wz = N7,
Apws — 02wy = N2,
—0;0,wa 4+ CO3wy + 3CA D, ws
—BAApG+ (1+aof(r)Amly = N2,
Here
N2 = [V xVx(u - V)u]- es - dpAw,
NP = —075,¢1 — w10,C — 018y G + Bown (i,
Nt(52) =0 [— 021Gt — Ozzw1 (1 + 2(0zu1 — O, w1)0:C1 + (Oyur + 8mvl)8ygl}
0, [0t — Do+ 2ADyn — D), + (Dyur + D) DiCal.
N2 = 07,001 — Vi - (ur - V)ur + A (—200,.w1 G+ 8:p1G1) — an f (1) Au .
3.3. Third order problem.

(3.5) 0 Awz — CAAwz = NP,
with boundary conditions on z = —h/l,
(3.6) w3 = 8ZU}3 = O,

and on z = 0,
0:(s —ws = N2,
Apws — 02wz = Nt(f),
—0:0.w3 + Cws + 3CApd.ws
—BAgAuG + (1+aof(7)AnCs = NP,
Here
N = [V x V x (u1 - V)uo] - €5 + [V x V x (13- V)wy] - 3 — O, Awy — O, Auws,
N = —0r,G1 — 01,Co + 0.nGo - Detna + L 0en
—102C2 — u20:C1 — 02u1010:(1 — v10,C2 — v20,C1 — 0.v1(10,(1,
N = a, [—azmcl S 0nGo — L 0enatn G~ DrnGs — Dpstno — OesunCh
—2(0wa — Ozu2)0:C1 — 2(0w1 — Opu1)0:C2 — 20-(0w1 — Ozu1)(10:C1
+(Dyug + 0202)0yC1 + (yur + Opv1)0yCa + 0-(dyur + 8301)1)(181,(1]

1 1
+61/ |:_azzv2C1 - azzUICQ - 582221)1C12 - ayz'lUZCl - ayz'lUICZ - anzzwlgf
—2(6211}2 — 8y1)2)8yC1 — 2(8Zw1 — 8yv1)6y§2 — 28z(8zw1 — 8yv1)C18yC1

+(9yuz + 0,v2)0:C1 + (Oyur + Ozv1)0:C2 + 0 (Fyur + 330111)(1595@1] ,
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N = 05,0.w1 + 07, 0.ws — as f(T)ApCi — a1 f(T)ArG — Vi - [ur - Vuo + us - V]
1
+AH 8zp2<1 + azplCQ + Eazzplglz - QCazzUHCQ - 2cazzw2C1 - Cvazzzwlé-l2

F20(Datin + Byw2)DaCt + 20(0owy — Dyun ) (9aC1)? + 20(Dovs + Oyw2)DyCr
+2082(8’1‘w1 + 8zul)am<1C1 + 2082 (aywl + azvl)ay<1C1

3
+2C(8Zw1 - 8yvl)(ay<1)2 - 20(8yu1 + a"l:vl)am<1ay<1 - §B8’I"I'Cl (8T61)2

3 1 1
_EBamjgl(aygl)Q - EBawwgl (ay<1)2 - EBayyCI(aw<1)2 - 2Baw<18yglamy<1 .

3.4. Linear adjoint problem. In order to use the Fredholm alternative and
derive a solvability condition, the solution to the linear adjoint problem is needed.
We suppose that S; = (wi,(1) is the solution of the linear problem and denote by
S* = (w*, (") the solution of the linear adjoint problem. Then S; and S* satisfy

(3.7) (S*,£81) =0 = (L*S*, S1),

where £ and £* are the linear and the linear adjoint operators, respectively, and (-, -)
means the following scalar product:

27w 27w
(3.8) / / w* (aTAwl - CAAwl)der+ / / ¢ [aTga . wl} dSdr =0,
0 Q 0 pX z=0
where Q =X x (=h/l,0) and X is the horizontal periodicity cell.

3.5. Solvability conditions. From the Fredholm alternative theorem it follows
that at second order the solvability condition takes the form of

27w
/ / w* (0 Aws — CAAwsy — Ne(g))deT
0 Q
27w )
(3.9) + / / [C*(07¢a — wy — NN .pdSdr = 0.
0 by
This implies that

27w 27w
/ / w*N@ dQdr + / / (N2, _odSdr
0 Q 0 by

27w 27w
+ / / (" N2)]._odSdr + C / / 0.0 NP1, _odSdr = 0.
0 b)) 0 b

Similarly at third order, we have
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27w 27w @)
/ / w* NP dQdr + / / [¢* N —odXdr
0 Q 0 b))

27 [w 27 /w
+ / / [w* N3, _odSdr 4 C / / [0.w* N{P].—odSdr = 0.
0 b)) 0 b))

4. Patterns. In order to proceed further, we need to first solve the linear prob-
lem set out in section 3.1. However, in an unbounded horizontal domain, while the
linear problem predicts the onset of spatially periodic patterns at a given excita-
tion frequency and excitation amplitude with a wavenumber k., it does not uniquely
determine the pattern that is produced. This is related to the fact that, in an un-
bounded horizontal domain, the Faraday problem is isotropic so that no particular
direction is preferred: any wavevector with wavenumber k. would give an allowable
solution; for example, stripes with any orientation would be possible. Furthermore,
within the linear problem, linear superposition of different wavevectors with the crit-
ical wavenumber also give solutions. In this way, solutions such as squares, hexagons,
superlattice patterns, and quasipatterns may be constructed by adding together stripe
solutions of the appropriate orientation. However, the fact that these are solutions
to the linear problem does not guarantee their existence or stability for the nonlinear
problem. Indeed, only particular combinations of patterns are observed in experi-
ments. Here we consider patterns that are spatially periodic, and this is implicit in
our choice of domain in sections 2 and 3.

For patterns that are spatially periodic in two space dimensions, previous work has
used equivariant bifurcation theory to find the generic types of solutions that exist [25],
the generic amplitude equations that these patterns satisfy, and the stability of each
pattern in terms of the coefficients of these amplitude equations [26]. For example,
on the family of lattices with hexagonal symmetry, the generic amplitude equations
are

21 = Az1 + €Z223
+(b1]21|* + ba|za|? + balz3]? + bal2a]® + bs| 25 |* + be|z6|*) 21 + O(|2[*),

Zo = Azo + €Z371
+(b2|21|2 + b1|22|2 + b2|23|2 + b6|Z4|2 + b4|Z5|2 + b5|26|2)22 + O(|Z|4),

Z3 = A\z3 + €Z17Z2
+(ba|z1|? + balza|? + bulzs|* + bs|2a|® + bs|25]* + balz6]?) 23 + O(J2[*),

(41) 24 = Az4 + €225
+(balz1|* + bg|z2|? + s 23] + b1l 2a]® + ba| 25 |* + b2|2z6]*) 20 + O(|2[*),

Zs = A\z5 + €247%¢
+(b5|21|2 + b4|22|2 + b6|Z3|2 + b2|Z4|2 + b1|Z5|2 + b2|26|2)25 + O(|Z|4),

Ze = A\2g + €Z524

+(bs|z1]* + bs| 22| + bal 23| + ba|za|® + ba|zs|* + b1z6]*) 26 + O(|2[*),

where the z; are complex amplitudes and A, €, and b; are real. An example of one
of the family of such lattices is shown in Figure 4.1, where K;, is the mode with
amplitude z;. Different lattices correspond to different choices for 8. In terms of the
Faraday problem considered in this paper, these equations arise by representing the
horizontal spatial dependence of the linear problem for the surface height (; and the
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F1G. 4.1. Hezagonal lattice generated by 12 wavevectors on the critical circle.

vertical velocity w; as a sum of six modes where the ith mode has amplitude z; and
wavevector K, .

For each hexagonal lattice, the equivariant branching lemma gives six patterns
that bifurcate from the trivial state, and these are listed in Table 4.1 along with their
branching equations and stability assignments. A further pattern has been found
to exist and bifurcate from the trivial solution as discussed in [27]. We have not
included this in Table 4.1 since its eigenvalues are indistinguishable from those for
superhexagons at cubic order. We refer to both the superhexagons and the patterns
discussed in [27] as superlattice patterns.

Similar results exist for families of square lattices.

Previously, the coefficients of the amplitude equations have been calculated for
a long wavelength scalar partial differential equation describing a range of convec-
tion problems [28], for Turing patterns [29], and more recently for the Zhang—Vinals
model of the Faraday problem [18]. These calculations allow inferences on the relative
stability of different spatially periodic patterns to be made.

The cubic truncation of the amplitude equations (4.1) can be written in gradient
form:

OF

(42) Zi = _8_21'7

where the Lyapunov function is given by

1

1=1..6
—6(212223 + 242526 + 212223 + 545526)
—by (|21%|22)* + |211?[23]% + |24 |25] + |2al?|26]* + |25]%] 26]%)
—ba (|z1%[2a]” + |22 |25 > + |2a[*[26]%) — b5 (121]*]25]* + [22[?|26]° + |23]*|2a/?)

(4.3) —bg (|z1*|26]* + |22[*|24]* + |23)*|25)%) -
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TABLE 4.1
Branching equations and signs of eigenvalues for primary bifurcation branches on the hexagonal
lattice; €,b1,...,be are coefficients in the bifurcation equation (4.1).
Branching equation Signs of nonzero eigenvalues
Stripes (S) sgn(b1), sgn(éAg+ (b2 —b1)AZ),
z = (4s,0,0,0,0,0) sgn(—€Ag + (b2 — b1)A2),
0=AAg + b1 A3 + O(AY) sgn(by —b1), sgn(bs —b1), sgn(bg —b1).
Simple hexagons (H¥) sgn(éAm + 2(b1 + 2b2)A%),
ZZ(AH,AH,AH,O,O,O) Sgn(ngH+(b17b2)A§{),
0:>\AH+€A%I sgn(—€Ag + (ba +bs +bs — b1 —2b2)A%I),
+(b1 + 2b2) A3, + O(AY) sgn(—éAy + O(A%)).
Rectangles (Rp1,m,n) sgn(by + bs), sgn(br — ba),
z = (Ag,0,0,ARg,0,0) sgn(u1), sgn(ue2), where
0= AAg + (b1 + bs) A3 + O(A%) p1 + p2 = (—2b1 — 2bg + 2by + bs + bs) A%,

pipz = —€2A% + (by + bg — ba — bs)
(b1 +bg — b2 — bg)A%.

Rectangles (Rp2,m,n) sgn(by +bs), sgn(bi — bs),
z= (AR7070707AR70) Sgn(ﬂl), Sgn(N’Q)? where
0=AAg + (b1 + b5)A3 + O(A%) p1 + p2 = (—2b1 — 2bs + 2by + by + bs) A%,

pape = —€2A% 4 (br + bs — ba — ba)
(b1 + by — ba — bg)A%.

Rectangles (Rp3,m,n) sgn(by +be), sgn(bi — bs),
z = (Ag,0,0,0,0, AR) sgn(p1), sgn(ue), where
0=AAg + (b1 + bs) A3, + O(A%) p1 + p2 = (—2b1 — 2bs + 2by + by + bs) A%,

pipz = —€2A% 4 (by + be — b2 — bs)
(b1 + bg — ba — b5)A%.
EAgh + 2(b1 + 2b2 + by + bs + bg) AL ),

sgn

(
Superhexagons (SH?,:L,,L) sgn(EAsy + 2(b1 + 2b2 — by — bs — bg) A% ),
z = (AsH, AsH, AsH, sgn(—€Asm + O(A% ),
Asw,AsH, AsH) sgn(—éAsy + O(AL )"
0=AAgy +EAZ, + (b1 + 2b2)A | sgn(u1), sgn(u2), where
+(ba + b5 4+ b6) ALy + O(ASy) p1 + po = —4éAsy +4(b1 — b2) A%,

pipe = 4(EAsr — (b1 — b2) A% y)?
—2((ba — b5)? + (ba — bs)?
+(bs — b6)*) Ag gy

sgn(uo), where pog = O(A?g(gl_l)).

*These two eigenvalues differ at O(A% ;).

The different planforms then correspond to minima of the Lyapunov functional, and an
“energy” for each state may be computed. In Table 4.2, we list the different planforms
and the corresponding value of the Lyapunov function (4.3). The information given
by the eigenvalues of the amplitude equations given in Table 4.1 and that given by
the energy of the different states as given in Table 4.2 is complementary. Below we
calculate the coefficients for the amplitude equations (4.1) from the full Navier—Stokes
equation formulation of the Faraday problem. We then calculate the eigenvalues to
examine relative stability. For those states that are relatively stable, we calculate the
value of the Lyapunov function to find which have the lowest energy.

The coefficients of the amplitude equations are found by focusing on three calcula-
tions: one for stripes, one for rectangular patterns, and one for hexagons; these corre-
spond to considering the three subspaces, z = (Ag,0,0,0,0,0),z = (Ag,0,0, Ag,0,0),
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TABLE 4.2
Value of the Lyapunov function F for each of the primary bifurcation branches on the hexagonal
lattice; €,b1,...,be are coefficients in the bifurcation equation (4.1). Only one of the rectangular

states has been included: the other two may be obtained by cyclic permutation.

Planform F
. A2
Stripes (S) I

z = (Ag,0,0,0,0,0)

Simple hexagons (HT) — (3AA% +2¢A3, + %(bl +2b2)A%;),
ZZ(AH,AH,AH,O,O,O) WhereO:)\+6AH+(b1+2b2)A§{
AQ
Rectangles (Rp1,m,n) CE=)
z= (AR70707 AR7070)
Superhexagons (SHE, ) — (BAAZ}; + 4€A% ;; + 3(b1 + 2b2 + ba + b5 + bs) AL )

z = (Asy,AsH, Asu, Asu, Asu,Asm) |where 0 = A+ EAgy + (b1 + 2b2 + by + bs + bg) A%

and z = (Ay, Ay, An,0,0,0), respectively. Focusing on a particular pattern means
that we make an assumption about the particular form of the horizontal behavior of
the fluid variables. We can use this to reformulate the weakly nonlinear analysis in
section 3 that is in terms of functions of z, y, and z to a simpler set of problems for
sets of functions that depend only on z. It is this reformulation of the problem that
is carried out in this section for each of the stripes, rectangles, and hexagons. Since
stripes and rectangles arise through a symmetry-breaking bifurcation, there are no
quadratic terms in the amplitude equations for these patterns. A result of this is that
the solvability condition at second order necessarily leads to a; = 0. This fact can
be included from the beginning of the analysis, and then we need only scale on two
timescales; that is, we let t = 7 + T'/e? so that §; = 0. + £20r. (The more general
formulation on three timescales is needed for hexagons.)

For stripes, we consider a solution to the first order problem given in section 3.1
of the form

wi (2, 2,7, T) = As(T) (€™ + e ) Y "Wy, (2)e’ T,

G (33, T, T) — AS(T)(eikm + e—ikm) Z Zlmez‘(nw-}—a)-r,

n

and for rectangular patterns, we consider

wy (xvy’ 2T, T) _ AR(T)[eik:z + ik (ca+tsy) + C.C.] Z WLn(Z)ei(anra)'r’

(44) 1 (x, Y, T, T) = AR(T)[eik:E + eik(chrsy) + C.C.] Z Zlm,ei(anra)T,

n

where s = sinf and ¢ = cosf and 6 is the angle between the wavevectors that make
up the rectangular pattern. Here k is the wavenumber of the pattern, and a Floquet
expansion in the basic frequency w has been used as in [14]. When « = 0, the expan-
sion gives a harmonic solution, and when a = w/2, the expansion gives a subharmonic
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solution. Here and below we sum from n = —oo to n = 4+00. Consequently, since
both the wy and (; are real, we have in addition

Wl,n = Wl,f’na a = O;
(45) Wl,n = lefnfl, o = w/2.

Although we do not list them, there are analogous reality conditions for the velocity
components and surface height at each order. Similar choices for the expansion are
made for the behavior of the horizontal velocity components u; and v, and these are
listed in Appendix A. Since the results for stripes can be obtained by setting § = 0
and careful consideration of some factors of two, in what follows we include stripes as
a special case in our formulation of the problem for rectangles. In order to proceed,
the general form (4.4) for the pattern is substituted into the first order problem given
in section 3.1. The result is a homogeneous fourth order linear differential equation
for the vertical dependence of the vertical velocity component W1 ,,(z) along with the
appropriate boundary conditions at z = 0 and z = —h/I. This is given in section 4.1.

At second order, as for the first order problem, assuming that we are interested
in particular patterns means that we know the form for the horizontal behavior of the
fluid. Specifically, we take the general form of the second order solution for rectangles
as

wa(x,y, 2,7, T) = AR(T)[e*** + e>Hertsv) 4 c.c ] Z Wa 1 n(z)el(met207
+AL(T)[e*lO+e)atsyl 4 ¢ ] Z I/TIL/'Q,?’n(Z)ei(anrZa)r
+A2R(T)[eik[(1fc)mfsy] +c.c] zn: W2’3’n(z)ei(nw4r2a)r’
(2(‘%7%7—7 T) — A%(T)[ew” + eZik(ca:Jrsy) + C:] Z Zg,l,nei("w*za)T

+A%(T)[eik[(1+c)w+sy] + c.c] Z Z2’2,nei(nw+2a)-r
(46) +A%(T)[eik[(1*5)95*5y] 4 C.C.] Z Z2’3’nei(nw+2a)‘r'

n

The forms that are taken for the velocity components us and vy are given in Appen-
dix A. The expressions for the velocity components are substituted into the equations
and boundary conditions at second order given in section 3.2, and this leads to an
inhomogeneous fourth order ordinary differential equation for Ws; ,(2) along with
boundary conditions. These are given in section 4.2.

As discussed above, if we take a; = 0, then there is no solvability condition at
second order for rectangles. However, at third order there is a solvability condition. In
order to derive this, the general form for the adjoint problem is needed. In section 4.3,
we give the formulation for the adjoint problem, derived from the adjoint problem
given in (3.8) along with the assumption that patterns to the adjoint problem take
the general form

w* (Z‘, 2z, T, T) — A* (T)(esz + e—z’km) Z W;: (Z)ei(nw—i-a)-r’

C* (.1:7 T, T) = A* (T) (eikm + e—z’km) Z Z;;ei(nw—i-a)'r.

n
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This then allows us to formulate the solvability condition at third order in section 4.4.
The result is an amplitude equation for rectangles whose coefficients may be deter-
mined from W1 ,(2), Z1,n, Wa,in(2), Z2,; » and their derivatives along with the adjoint
eigenfunctions Wy, (2) and Z7,, and their derivatives.

In the case of hexagons, we consider a first order solution of the form

wl(xayvszv TlvTQ)
_ AH(Tl,TQ)[e“m + eik(7w+\/§y)/2 + eik(facf\/gy)/Q + C.C.] ZW17’H,(Z)ei(nw+a)Ta

(@.7)
Cl(‘xv Y, 2, T, Tla TQ)

_ AH(leTQ)[eikx + eik(7x+\/§y)/2 + eik(fxfx/gy)/Q + C.C.] Z ZLnei(anra)‘r

with similar choices for u; and vy that are listed in Appendix A. This leads to the
same first order problem as for stripes and rectangles, as given in section 4.1 below.

At second order hexagons differ from rectangles. Generically, in problems that
have E(2) symmetry, hexagons arise in a transcritical bifurcation and are necessar-
ily locally unstable. In the weakly nonlinear analysis, this appears as a quadratic
amplitude equation that results from the solvability condition for the second order
problem. Two cases of interest arise that can result in stable hexagonal solutions:
first, when there is an extra symmetry in the problem that removes the quadratic
term, and second, when the coefficient of the quadratic term is sufficiently small so
that the quadratic terms may formally be included at cubic order [30]. The Faraday
problem is an example of a system that has E(2) symmetry. As we shall see below,
for some values of the parameter y in the drive (2.3), the response is subharmonic,
and for some values it is harmonic. When the response is subharmonic, then there
is an extra time symmetry in the problem and there are no quadratic terms in the
amplitude equations. When x = 0, the response is harmonic, but since there is no M,
component in the drive, there is again an extra symmetry in the problem, and again
there are no quadratic terms in the amplitude equations. However, as the parameter
X is increased from 0, this extra symmetry is broken, and there is a gradual increase
from zero in the size of the coefficient of the quadratic term. There is therefore at
least some range in parameter space where it is reasonable to include the quadratic
terms at cubic order. The way we proceed with the hexagon calculation is therefore
as follows. First, we consider three timescales and formulate the solvability condition
at second order. This is done using the solvability condition given in (3.9) and the
specific form for the hexagonal pattern at first order (4.7); the result is given in sec-
tion 4.5. This gives us a quadratic amplitude equation and enables us to compute the
size of the quadratic term.

Next, we make the assumption that the coefficient of the quadratic term is either
zero or sufficiently small (O(e)) so that we may formally include the terms at cubic
order. We therefore set a; = 0, rescale the problem on two timescales, and formulate
the problem for the solution at second order by taking as a general form for the second
order problem

w2 ({E, Y, 2,7, T) = A%{ [62ikm + eik(—l'+\/§y) + eik(_m_\/gy) + C'C'] Z WQ:L” (Z)ei(nw-l—Qa)‘r

_|_A%{ [eik\/gy 4 eik(3m+\/§y)/2 + eik(3mf\/§y)/2 4 C.C.] Z W2727n(z)€i(nw+2a)r’
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Cola,y, 7, T) = A% [e¥he + etk(=2+V3y) | cik(—2—v3y) +ccl ZZZLnei(nw—i-Qa)T
n

(48)  FA3[PVEY 4 ORI 4 RGN | 0] 7y, 20T

n

Expressions for us and vy are listed in Appendix A. Substitution of these expressions
into the second order equation and boundary conditions given in section 3.2 leads to
an inhomogeneous fourth order ordinary differential equation for W5 ;, along with
boundary conditions. These are given in section 4.6. Finally, including the quadratic
terms at cubic order, we formulate the solvability condition for the third order hexag-
onal problem in section 4.7.

4.1. The linear problem. The linear problem is the same for all periodic pat-
terns and is given by

(4.9) [i(nw 4+ @) — C(D? — k*)|(D? — k*)W1,,(2) =0,

where D indicates the derivative with respect to z, with boundary conditions
(4.10) Win=DWi,=0,

on z=—"h/l, and on z =0,

(4.11) inw+a)Zyp, — Wi, =0,

(4.12) (D* + K*)Wy,, =0,

(4.13) (i(nw o)+ BCkQ)DWLn — CD3Wy + K2(BK* + 1) 21, = —%aolﬁzl,ﬁn.
For a single frequency of excitation,
(4.14) Z1,fn = Z1n—1+ Z1n+1,
and for two frequencies,
(4.15)  Z1 g = cos(X)(Z1n—nty + Z1nsany) + 500 (€ Z1 n—nty + €21 piny)-
These equations are supplemented by the reality conditions
Wi —n(0) = W10(0), Z1—n="Z1n

for harmonic modes and

Wi —n(0) =W1,-1(0), Z1—n= 2101
for subharmonic modes, where the bar indicates complex conjugation.

4.2. Second order problem for rectangles and stripes. The functions
Wain and Zs;n, ¢ = 1,2,3, can all be found from the same system of equations
with different choices made for the parameters 6 and d. For i = 1, we take § = 0 and
d = 1/2: this would be the same as solving for stripes. For i = 2, we take § = 6 and
d=1. For i =3, we take # = 7 + 6§ and d = 1, where § € (0,7/2]. The solutions
Wa.i.pn satisfy

[i(nw + 2a) — C(D?* — 2k*(1 + ¢))|(D? — 2k*(1 + ¢))Wa ;.0 (2)
=d [4k2s> DW1 1 (2) Wi m (2) — 2(1 + ) D*W1 1 (2) W1 m (2)

l+m=n

(4.16) +2(=1+ c+2¢*) D*W1,1(2) DW1 1 (2)]
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at z = —h/l,

(4.17) Wain=DWs;n =0,

while at z = 0 we have the kinematic condition and the tangential stress condition,

(4.18)  i(nw +20) Za i — Waim =2d(1+¢) > DW1,Z1m,

l4+m=n
(D* + 26> (14 ) Waim = —d > [2(1+¢)Z1,D* Wi m
l+m=n
(4.19) +2(3 4 2¢)(1 + ¢)k*Z1 DWW 1],

and the normal stress condition,

[i(nw + 2a) + 6(1 + ¢)Ck*] DWa;,, — CD*Wa;

(420) +2k2(1 + C)(2B(1 + C)k2 + 1)Zgyi’n = Sl,i,n — a0k2(1 + C)Zgyf’i’n,
where
Srin=d Y [2c(1+c)DWy DWi
l+m=n

+4(1 4 ¢)k*Z1,DP; y, — 8(1 + ¢)Ck* Z1  D*W1 1y — 2(1 + ) W1 1 D*W 1]
For a single frequency,
Zafim = Z2in-1+ 225 n+1,

and for two frequencies,
(4.21) | ‘
Zo,fim = c08(X)(Z2in—nt, + Zoimian) +5in(X) (€ Zain—nty + €' Zoi i ary)-

Note that if there is no extra symmetry that suppresses it, then the resonant triad
interaction at second order causes this calculation to blow up at 8 = /3.

4.3. Linear adjoint problem. The adjoint problem is

(4.22) [i(nw + @) + C(D?* — k*)] (D? — K*)W;i(2) =0,
with boundary conditions
W = DW; =0,
on z=—h/l, and on z = 0,
(4.23) [i(nw + «) — 3Ck*] DW;: + CD*W;; = Z7,
(4.24) (D* + K*)W; =0,
(4.25) i(nw 4+ Q) Z: + k*(BE* + )W) = —%aolﬁW}"n.

For a single frequency,
Win=Wa 1+ Wi,
and for two frequencies,

Wi, = cos()Wo_n, + W) + Sin(X)(eiqu;fMQ +e i M)
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4.4. Solvability condition for rectangles and stripes. The solvability con-
dition is
dA
4.2 — = axBA +yA®
(4.26) 0% = aspA + A%,

where A = Ag in Table 4.1 for stripes and A = Ag in Table 4.1 for rectangles and

5= Z(l)

—2Z Z1 m + 2W;(0) DW1 1, (0)

l,m

0
(4.27) +2 Wl*(z)(—DQWLm(z) + kQWLm(z))dz] .

—h/l
For one frequency,

) @ . G) .,

(4.28) B==k > W 0) Zim+ Y, W 0)Z1m|,

l,m I,m

and for two frequencies,

B =k [cos(x) (Z(G) W) Zam+ S Wl*(0>zl,m>
l,m

l,m

. ®) O o
(4.29) +sin(x) (Z Wi (0)e™ Zym+ Y W (0)e wzl,m>
l,m

l,m

The coefficient 7y is given by the sum of three separate components corresponding to
contributions from each of Wy ;,, and Zs,;,. They may each be calculated from a
single function ~;(6s, d) by taking each of the three functions in turn and different 6,
and d. Specifically,

1
0d) = (0.5 ) + 9200 1) 4 2007 +62,1)

The function ~; is given in Appendix B.

4.5. Second order solvability condition for hexagons. The second order
solvability condition for hexagons leads to the amplitude equation
dAgy
dTy

(430) ) = alﬁAH + ")/QA%{,

and 9 is given by

@)
Yo=-2Y Z Z1mDW1,(0)
l,m,n
@)
= > W (0) [DW1,n(0)DW1,5(0) + 8Ck>Z1 1 D* Wi 1, (0)]

l,m,n

@)
+ > W (0) 46 Z1;m D Py (0) — 2W1 10 (0)D* W1, (0)]

l,m,n
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(2)
—C' Y DW;(0)Z1m [2D° Wi 0) + 4k DW1,(0)]
l,m,n
2 o

=3[ W) [Wam () 6k DWa i (2) — 2D° Wi (2)

l,m,n —h/l

(4.31) —4DW17m(z)D2W17n(z)} dz.

4.6. Second order problem for hexagons. The second order problem for
hexagons consists of Ws 1 ,(2) = Wa,(z), which solves the same problem as that
obtained for stripes, and W3 5 ,,, which satisfies

[i(nw + 2a) — C(D?* — 3k*)](D? — 3k*)Wa,9.n(2)
= > (BKWi(2) DWim(2) — BD*W11(2)Wim(2)).

l+m=n

At z = —h/l we have Wa 5, = DWs 2, = 0, while at z = 0 we have the kinematic
condition and the tangential stress conditions, namely,

i(nw +20) Zagn — Waan =3 Y Z1DWim,

l4+m=n

(3K + D)Was=— 3. [321,1D3W1,m +12k2 21  DWi |,

l+m=n
and the normal stress condition,
(i(nw 4 2a) + 9Ck*)DWa 5, — CD*Wa o, + 3k*(3BE* + 1) Za0.0,
3
=Sihn— §a0k2Z2,f,n;

where

3
Sihn= Y (EDWUDWL,,L — 12Ck* 21, D* W1 1,

l+m=n

+6k*Z1 1 DPy y — 3W1,1D2W1,m> .

For a single frequency of excitation,
Zofn = Z22n-1F 222 n+1,
and for two frequencies,

Zo, g = c0s(X)(Z2,2,m-n1y + Z2,2m40m) +8In(X) (€ Z22m—nty + € Za o minty)-

4.7. Solvability condition for hexagons at third order. The solvability
condition at third order problem takes the form

dAg

(4.32) b=

= az8An + 12 A% + (1 + 713)AY,

where §, 3, and 7, are the same as for stripes, vo is given by (4.31), and 3 is given
in Appendix C.
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5. Calculation of the coefficients of the amplitude equations. In sec-
tion 4, we formulated a hierarchy of problems for the z dependence of the fluid pa-
rameters. In this section, we outline how we solve this sequence of problems and
calculate the coefficients of the amplitude equations. We focus on the harmonic case,
a = 0, but the calculations for the subharmonic case are similar. We also note that
using the transformation w — w/2, My — 2M;, Ms — 2M>, the subharmonic case
can be incorporated into the formulation for the harmonic problem. As explained
in section 5.1, the calculations are substantially simpler in the specific case of an
infinite layer, and while we have solved the linear problem for both the finite and
infinite cases, we have calculated the coefficients of the amplitude equations only for
infinite depth. We justify why this is a reasonable approximation for the specific fluid
parameter choices we use when we discuss the results in section 6.

5.1. Linear problem. The general solution for W ,,(z) that satisfies (4.9) is
Wio(2) = (a1,0 + zc1,0)e™ + (b1 o + 2dy0)e™ 2,

(5.1) Wi n(2) = a1.ne™ + by ne ™ 4 c1 peln? 4 dy e 1n?, n # 0,
where
9 nw 9
= — + k.
ql,n C +

Applying the boundary conditions allows values for the coefficients a1, b1, 1.0,
and d; ,, to be found. However, the subsequent analysis is substantially easier in the
particular case of an infinite layer, where the lower boundary conditions are replaced
with the requirement that the solution be bounded as z — —oo. In this case, b1, =
d1,» =0, and it is this case we discuss below.

In order to find a1, and ¢; 5, they are expressed first in terms of Z; ,, using the
kinematic condition (4.11) and the tangential stress condition (4.12) to give

air,o = 0)
a1, = (tnw + 2Cl€2)Zlyn, n # 0,
(5.2) C1,0 = O,

cin=—-2Ck*Z1,, n#0.

)

Then the normal stress condition (4.13) is used to eliminate Wi ,, to give
1
(5.3) k* (Bk* +1) Z1,0 = —§a0k221,f,0, n =0,
1
[E(2CK? + inw)? — 4C?K g + K (BE® + 1)] Zin = —5aok®Zipn,  n#0,
This is a generalized eigenvalue problem for ag of the form

AZ = q,BZ,

where Z = (Z10,Z1,1, .- -, ZLN)T. This generalized eigenvalue problem is the same
as that solved in [15]. The minimum real positive eigenvalue ag gives the critical
amplitude of onset of patterns, and the corresponding eigenvector gives the values
for Zy,. Hence Wi, can be found from (5.2) and (5.1). These calculations and
those that follow were carried out using MATLAB. For the majority of the harmonic
calculations, we take N = 20, and for the subharmonic calculations, we take N = 40.
Doubling the number of modes typically changed the results by less than 0.2%.
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5.2. Linear adjoint problem. The general solution for the linear adjoint prob-
lem (4.22) for a fluid of infinite depth is
Wi (2) = (a5 + zc5)e™,
Wi (2) = ake? + et n #0,

where
«2  Inhw
W =7

Note that g is the complex conjugate of g;,,. This can be solved analytically in
terms of Z using the adjoint equivalents to the kinematic condition (4.23) and the
tangential stress condition (4.24), and after some manipulation we find

+ k2.

Zy = —20K*W; (0),

1 *
annan(0)7 n# 07

(5.4) Zr =

n

d = (K(2CK? — inw)® — 4C%k*q;) "

Substitution of these expressions for Z into the normal stress condition (4.25) gives

1
(5.5) E*(Bk* + 1)W;(0) = —§a3k2W;70(0),
1
[k(2CK? — inw)? — 4C?k*q), + K*(BE* + 1)] W (0) = —EangW;‘m(O), n # 0.

This results in a second generalized eigenvalue problem of the form
A*W* = a;B*"W™.

As expected, when we solve this, we find ap = ag, and W, (0) is the complex conjugate
of Zy . Once W, has been found, then Z; follows from (5.4).

5.3. Second order problem for stripes and rectangles. Next, we consider
the problem for Wy ; (%), (4.16). The homogeneous equation has the solution

Wai0(z) = (a2,i,0 + Z62,1,0)6k27

kz inZ
Wain(2) = a2ne"® + coine®in?, n #0,
where

k2 =21+ ¢)k?,

9 inw -
Biin = 7 + k.

In the inhomogeneous equation (4.16), the right-hand side generates terms of the form
ozhmeQ’v"”Z. Each of these contributes to the solution a term 5l7meQ’va, where

alm

(inw -C (Qim — /%2)) (@7, — 152)

5lm:

s
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The general solution to (4.16) is therefore

Wai0(2) = (az,i,0 + 2,i,02)e™ + Z 51 medtm?,
l+m=0

(56) Wa n('z) = a2,i,nel~€z + CQ,i,neqz’i"nZ + Z 6l,mte'mza n 7& 0.

l+m=n

The coefficients as ; ,, and ¢z, can be found in terms of Z3 ; ,,, using the tangen-
tial stress condition (4.19) and the kinematic condition (4.18), to give

a2,in = Y,i,n%2,in + Vi,in,

(5.7) C2in = V2,i,n L2, + V2,4n,
where
Y1,5,0 = 0,
Vi, = (inw + 20k?), n#0,
Y2,i,0 = 0,

V2,i,m = _201;27 n 7& Oa

and
v1,i,0 = 52,4,0
C ] -
Viin = — ((% + 2]62) S2in — S3,z‘,n> ) n # 0,
’ inw C ’
1 -
250 = — (Szi0 — 2k2Ss.; )
240 = o7 ( 3,4,0 2,4,0
c 72
Vo in = —— (—2]6 S2in + SB,i,n) ; n # 0,
inw
and

Soim=—20140c)d > Z1DWim— Y Sim,

l+m=n l+m=n
Ssim=—d Y (20 421D Wi + (3 + 24221 DWi, )
l+m=n
- Z Ql%m(sl,m - ];2 Z 5l,m-
l+m=n l+m=n

Substitution of the general solution (5.6) into the normal stress condition, (4.20),
gives

- - 1 - -

k2 (Bk2 + 1) ZQ’i’() + 50,0/{222’/{1"0 = —20k3527i10 + 51’@0

—30]’%2 Z Ql,mél,m"’C Z ng’mél,m;

l+m=0 I+m=0
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(fs(inw + 20k Y1 im + 2CK2 G20 nV2,0m
- ~ 1 -, = 79 7.2
+k (Bk + 1)) Zain + iaok Z,fiim = —k(inw + 2Ck7)v1 50 — 20k 2,6 nv2,in

+Sl,i,n - (mw + 30};2) Z Ql,m6l7m

l+m=n

+C Y QFbim,  n#O.

l+m=n

This is of the form
AZ; =D,

where Zs = (Z2,0, 22,1, - - -, %2 ). This can be solved for Zs ; ,,, and hence Wa ; ,,
can be found from (5.7) and (5.6).

5.4. Solvability condition for stripes and rectangles. Once the calculations
for the linear, linear adjoint, and second order problem have been completed, the
coefficients for the solvability condition are calculated from (4.27), (4.28), (4.29), and
(B.1).

5.5. Second order problem and solvability condition for hexagons. The
linear and linear adjoint problems for hexagons are the same as for stripes and rect-
angles. Once Z1, Wy, Z*, and W* are known, the size of the quadratic coefficient in
the amplitude equation for hexagons may be computed from (4.31). The calculations
of the second order solution and solvability condition at third order then follow in a
very similar fashion to the calculation for rectangles: the same products appear but
with different coefficients.

5.6. Evaluating the coefficients of the amplitude equations. In order to
compute the stability of the patterns as given in Table 4.1, we need to calculate each
of the cubic coefficients b; that appear in the generic amplitude equations (4.1) along
with the value of the quadratic coefficient €. From the calculations for rectangles,
stripes, and hexagons this may be done as follows. The solvability condition for
rectangles and stripes takes the form given in (4.26), that is,

dA 3
(5.8) 5d—T = ayfA +yA°.

The values of § and [ are independent of the type of pattern considered, but the value
of v is not. By comparing the amplitude equations with the equations given for each
state given in Table 4.1, we see that when + is computed in the case of stripes, it
gives us the value for by. If the solvability condition is calculated for rectangles, then
v gives us by + by, and hence the value of by (and similarly b5 and bg) may be found.
In the case of hexagons, the solvability condition takes the form

0Ag

(5.9) 58—T = Ay + ’YQA%[ =+ ('71 + WS)A:;ﬁ

where 0, 3, and v; are the same as for stripes and 75 is given by (4.31) and 3
comes from (C.1). By comparing with the amplitude equation for hexagons given in
Table 4.1, we see that 3 gives the value of 2b5. Note that while b; and bs are fixed for a
given set of fluid parameters, the values of by, b5, and bg depend on the lattice angle 6.

In the results we present in the next section, we rescale the amplitude equations

by letting A — /|8/b1|4, Ay — /|8/b1]An, and T — |§/5] so that the cubic

coefficient for stripes by in the rescaled equations is always +1.
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F1G. 6.1. Linear stability curves for different values of x. p = 0.95¢cm™3, v = 20.9¢S, ¢ =
20.6dyn/cm. FEzxcitation is a(cos x cos Miwt + sin x cos Mowt) with (M1, M2) = (4,5), w = 44m.
Harmonic tongues are marked with solid lines and subharmonic tongues with dashed lines.

6. Results. Here we present the results of our calculations for the particular
fluid parameters used in the experimental results given in [4].

6.1. Linear stability results. First, the generalized eigenvalue problem (5.3)
is solved, and this gives the critical amplitude as a function of k. Typical curves are
shown in Figure 6.1. These are analogous to those computed by Besson, Edwards, and
Tuckerman [15] but focus on the particular parameter values that are used by Kudrolli,
Pier, and Gollub [4], namely p = 0.95cm ™3, v = 20.9¢S, and ¢ = 20.6dyn/cm. Curves
that have a subharmonic response with the excitation are indicated with dotted lines,
and those that are harmonic are marked with a solid line. The critical onset occurs
at the minimum value of a, and this occurs at a critical wavenumber k.. For ease of
comparison with the experimental results, the curves are plotted in dimensional rather
than nondimensional units: with our choice of nondimensionalization, the value of k.
is always 1. The minimum value point is indicated by a dot. The richness of the
dynamics that is seen with two-frequency forcing is partly due to the fact that the
parameter y allows one to tune between the critical value for a occurring for either
a harmonic tongue, as is the case for 0° < x < 60°, or a subharmonic tongue, as
is the case for 60° < x < 90°. There is a bicritical point that occurs when yx is
approximately 60°. The phase ¢ has little impact on the position of the minimum
value of the lowest tongue and therefore in the position of the bicritical point (changes
in the position of the mimima are typically less than 0.001%). The phase does,
however, alter the position of the tongues for some of the other harmonics.

Experimentally, it is the onset of patterns as a function of x that is observed rather
than the linear stability curves directly. In Figure 6.2, we show how the minimum
of the linear stability curves varies with the relative importance of the amplitude of
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the two components of the excitation as given by acosx and asiny. Two cases are
shown: Figure 6.2(a) is for the same parameter values as for Figure 6.1. Figure 6.2(b)
is for the same fluid parameters but different excitation parameters. These two cases
correspond to the two cases considered in detail in Kudrolli, Pier, and Gollub, and the
linear stability boundaries compare well with the corresponding experimental results
shown in Figures 1 and 6 of their paper [4]. The bicritical point occurs for y = 63.4
in the case (M1, M2) = (4,5) and x = 61.8 when (M7, M) = (6,7). These compare
well with the value quoted by Kudrolli, Pier, and Gollub of y = 61.5.

As discussed in the introduction, high viscosity or shallow depth are used to damp
modes with a small wavenumber that can make regular patterns hard to observe. The
fluid used by Kudrolli, Pier, and Gollub was of moderate viscosity (C' =~ 0.4 rather
than C' <« 1). How “shallow” a container is depends on the product k.h, in particular
whether e~#<" is negligible when compared with e*<". For the Kudrolli-Pier-Gollub
experiments, h = 0.3cm, giving k. ~ 14 and e %" /ek<h ~ 0.0002. In the weakly
nonlinear calculations, we shall see that it is not just the main harmonic tongue that
is of importance but the weakly damped harmonic tongue that has a minimum at
k ~ 6ecm~!. For this tongue, e %" /ek<" ~ 0.03. Since this is also small, we believe
that an infinite depth approximation is reasonable. Consequently, in the nonlinear
results that we present below, the calculations are performed only for infinite depth.

6.2. Single-frequency results (x = 0° and x = 90°). The two-frequency
excitation term we are interested in is of the form

f (@) = fa(t) = cos(x) cos(Miwt) + sin(x) cos(Mawt + ¢).

When x = 0° or 90°, this reduces to a single-frequency excitation. When x = 0°, this
corresponds to a pure M; excitation, and when y = 90°, this is a pure Ms excitation.
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Fi1c. 6.3. For (M1, Ma2) = (4,5) and x = 0° the value of the coefficient ba as a function of the
lattice angle 6.

Since the two cases we consider have M7 even and M; odd, the pure M; response is
harmonic and the pure Ms response is subharmonic. In each case, the overall picture
is similar. The quadratic term in the amplitude equations is zero and we find the
following;:
e All the eigenvalues for hexagons given in Table 4.1 are negative for all values
of the lattice angle 6. This suggests that hexagons are a stable state.
e Stripes and superlattice patterns have at least one unstable eigenvalue.
e Rectangular patterns are stable, on the lattice on which they occur, if they
are “sufficiently square.”
This last point may be seen by considering the eigenvalues of the family of rectangles
Rpi,mn listed in Table 4.1. The eigenvalues by + b4, p1, and po are all negative. The
remaining eigenvalue, by — by, is negative only if the lattice angle 6 is sufficiently large.
In the case (M;, Ms) = (4,5) and x = 0° in Figure 6.3, we plot the scaled value of by
as a function of the lattice angle 8. Since in the scaled units by = —1, by — by < 0 only
if & > 52°. The aspect ratio of the rectangles is given by /(1 — cosf)/(1 + cosf) so
that stability for rectangles with # > 52° means that rectangles with an aspect ratio
between 0.48 and 1 are stable (on the lattice on which they occur).

By considering the eigenvalues on spatially periodic lattices alone, we find that
both hexagons and rectangles are possible stable states. If we find the values of the
Lyapunov function F (see Table 4.2) for hexagons and rectangles, then we find that
those rectangles with an aspect ratio closest to 1 have the lowest value.

The results are similar for the three other single frequency cases that are relevant
to the bifurcation sets shown in Figure 6.2, namely (M, M3) = (4,5) and x = 90°
and (My, M3) = (6,7) and x = 0° or x = 90°. The conclusion is that the calculations
for solutions on periodic lattices show that stripe patterns are unstable. Hexagons
and “sufficiently square” rectangular patterns are relatively stable states with square
patterns having the lowest value of the Lyapunov function. This suggests that square
patterns will be observed at the points where y = 0° and xy = 90°. These square
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Fic. 6.4. (My,M2) = (4,5) and x = 60°, ¢ = 20°: (a) The value of the coefficient ba as a
function of the lattice angle 8. At 0 = 60° quadratic resonance occurs, and the calculation for by is
not valid. For this reason, this point has been excluded from the calculation. (b) The value of the
coefficient by + bs + bg compared with by + 2ba as a function of the lattice angle 6. Just as by has a
singularity at 60°, bs has a singularity at 0°, and so the region around 0° has been excluded.

patterns will be harmonic when y = 0° and subharmonic when xy = 90°. This agrees
with the experimental findings of Kudrolli, Pier, and Gollub.

Note that if we use the same parameter values as used by Chen and Vifials in [22]
in their single-frequency study, then we get excellent agreement with their work.

6.3. Two-frequency results (0 < x < 90°). For two-frequency excitation,
we have performed a systematic study of the coefficients €, by, ba, b3, by, bs, and bg
as a function of x and the lattice angle @ for the same fluid parameters as used above
and for the two cases (M7, Ms) = (4,5) and (M7, M) = (6,7). In the first case, most
results are presented for ¢ = 16° and in the second case for ¢ = 20°: these are the
values for which the majority of the results in [4] are presented. We focus on the onset
of harmonic patterns since along the subharmonic branch squares the absence of the
quadratic term means that hexagons and rectangles remain the only stable states,
with squares having the lowest energy.

From the values of the coefficients we have computed the stability of the different
planforms based on the eigenvalues for each state given in Table 4.1 as a function of
the lattice angle. If the eigenvalues indicate that the state is relatively stable, then
we compute the value of the Lyapunov function, as given in Table 4.2.

When Y is zero, by increases monotonically with 0, as shown in Figure 6.3. How-
ever, this changes as x is increased and peaks develop. In Figure 6.4(a), we plot b4 ()
for (M7, Ms) = (4,5) and for x = 60°, ¢ = 16°. The angle § = 60° has been ex-
cluded because this corresponds to the quadratic resonance point, and the calculation
for rectangles breaks down here. From Table 4.1 it can be seen that for superlattice
patterns to become stable, one needs by + b5 4+ bg — b1 — 2bs > 0. This same quantity
causes the destabilization of hexagons. In Figure 6.4(b), we plot by + bs + bg along
with by 4+ 2bs. For most values of 6, and so on most lattices, by + bs + bg — b1 — 2bo < 0,
and superlattice patterns are unstable. However, the peak in by(6) at 31.8° leads to
a small region centered at 30° for which by + b5 + bg — by — 2bs > 0, and it is possible
for superlattice patterns to be stable.

The corresponding graphs of by and by + bs + bg for (M, My) = (6,7) are
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Fic. 6.5. (M1, M2) = (6,7) and x = 60°: (a) The value of the coefficient by as a function of
the lattice angle 0; (b) the value of the coefficient bs + bs + bs compared with b1 + 2ba as a function
of the lattice angle 0.

shown in Figure 6.5. In this case, there is a peak in by at 21.2°, and this leads
to a peak in by + b5 + bg with a maximum at 21.2°. Note that even at y = 60°,
by + bs + bg — by — 2b2 < 0, and all superlattice patterns are unstable. It is only once,
x > 61°, that stable superlattice patterns occur, the first to stabilize being those that
occur on a lattice with lattice angle 8 = 21.2°.

We have shown for x = 0° that both hexagons and rectangles may be stable with
rectangles having the lowest value of the Lyapunov function. Figure 6.4 suggests that
in the case (Mj, M) = (4,5), stable superlattice patterns may occur for x = 60°. In
Figure 6.6(a), we show a bifurcation set that summarizes the regions where different
states are stable for the A, xy plane. Note that hexagons are a planform that exists on
all the hexagonal lattices and so that where hexagons are shown as stable they are
stable to perturbations on all hexagonal lattices. Where they are unstable, there is
at least one lattice on which they are unstable. The peak in b4(6) at 30° means that
the maximal region of instability for hexagons occurs as 6, — 30°. For rectangles
and superlattices, the story is more complicated. Different lattices support different
superlattice patterns and different rectangles. Since it is on lattices with § — 30° that
hexagons become unstable first (and superlattices onset first), we plot the regions for
the stability of rectangles and superlattice patterns for the specific case § = 30°.

At the actual value of § = 30° the center manifold reduction that leads to the
amplitude equations is not formally valid, as discussed in [24], and the “superlattice
patterns” are in fact quasipatterns. However, in practical terms, there is little real
difference between taking a periodic lattice that has a lattice angle close to 30° and
taking 30° itself: although on the periodic lattice the amplitude equations may be
formally justified, the spectral gap between critical and noncritical eigenvalues will
be small, and thus the formal region of validity for the center manifold is likely
to be small. Visually, it is impossible to distinguish between a quasipattern and a
superlattice pattern with a very large lengthscale. Similarly, the regions of stability
would be indistinguishable whether we took § = 30° or a value of 8 close to 30° that
results in a spatially periodic lattice.

As shown in Figure 6.6(a), for most values of A and x, there is bistability where
more than one pattern is stable. In Figure 6.6(b), we show which of the stable
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FI1G. 6.6. Results in the X\, x plane for (Mi, M2) = (4,5) and ¢ = 16°. (a) Figenvalue results.
The regions correspond to 1. trivial state stable, 2. stable rectangles and hexagons, 3. stable hexagons
and superlattice patterns, 4. stable rectangles, hexagons, and superlattice patterns, 5. stable super-
lattice patterns, 6. stable superlattice patterns and rectangles, 7. stable rectangles. (b) Patterns with
the lowest energy as computed from the Lyapunov function. Black: superlattice patterns. Dark grey:
hexagons. Light grey: rectangles.

patterns has the lowest value of the Lyapunov function. What we find is that, for
small values of y, rectangles and hexagons are both stable, with rectangles being
the most stable state. Note that it is the Rp3,m,» rectangles that are stable, and as
0 — 30°, the aspect ratio of these particular rectangles tends to 1. As y increases, the
value of € increases from zero, and this results in the destabilization of the rectangles
so that hexagons become the preferred state at onset. Near the bicritical point,
hexagons are themselves destabilized to superlattice patterns, and there are regions
where superlattice patterns are the only stable state. A typical bifurcation diagram
for (M, Ms) = (4,5) at x = 60° is shown in Figure 6.7. Note that the values of
€ are small so that higher order correction terms for the position of the secondary
bifurcation points are unlikely to affect the overall qualitative bifurcation sequence.

The analogous bifurcation set and energy diagram for the case (M7, Ms) = (6,7)
are shown in Figure 6.8. In this case, the lattice angle § = 21.2° has been used since in
the case (6, 7), it is on this lattice that hexagons are destabilized first. On this lattice,
the stable rectangles have aspect ratio 0.86. The overall picture is similar to that for
(4,5) but with the transitions from rectangle to hexagon and hexagon to superlattice
pattern occurring for larger values of x.

Figures 6.6 and 6.8 compare well with the experimental results of Kudrolli, Pier,
and Gollub. As is suggested by our results, they find that rectangles are stable for low
values of x giving way to hexagons as x is increased. As for our theoretical results,
the transition from rectangles to hexagons occurs for higher values of x in the (6,7)
case than in the (4,5) case. In both cases, there are superlattice/quasipatterns near
the bicritical point.

Kudrolli, Pier, and Gollub also investigated the dependence of their results on the
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patterns, 5. stable superlattice patterns. (b) Patterns with the lowest energy as computed from the
Lyapunov function. Black: superlattice patterns; dark grey: hexagons; light grey: rectangles.

phase ¢ for x = 61°. In the (6,7) case, they found relatively little phase dependence.
In the (4,5) case, they found that the largest region of superlattice patterns was for
angles of ¢ close to 16°, but they also found that for some values of ¢ there were
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found.

no stable states near onset and for others the hexagons bifurcated to a pattern they
called superlattice II. We cannot hope to capture this latter transition in our study
since these patterns are time periodic and our amplitude equations have a gradient
structure. A theoretical explanation for these patterns was given in [31]. Nevertheless,
we illustrate how the phase does effect our results in Figure 6.9 for (4,5) and x = 61°.
First, in Figure 6.9(a), the quantities by + 2b2 and by + bs + bg are shown. These
are w/2 periodic functions of ¢. The consequence is that the regions of stability
of different patterns depend on ¢, as shown by the bifurcation set in Figure 6.9(b)
and the corresponding plot of the Lyapunov function in Figure 6.9(c) for the angle
0 = 30°. These show that it is for phases close to 16° that stable superlattice patterns
occur closest to onset. We also find values of the phase for which there are no stable
spatially periodic pattern near onset (the white wedge region in Figure 6.9).

Overall, the results of Figures 6.4 through 6.8 show that the cases (M7, M) =
(4,5) and (M7, M3) = (6,7) are broadly similar. The experimental results show sim-
ilar bifurcation sequences in both cases but very different forms for the planforms:
in the case (6,7), superlattice patterns are observed with an easily visible regular
periodic structure with two wavelengths. In [4], these are referred to as superlattice-I
patterns. In the (4,5) case, quasipatterns are observed. The key difference in the two
cases is the lattice angle for which stable superlattice patterns are possible. In [18], it
was argued that the stabilization of the superlattice-I patterns followed from a reso-
nant triad formed by the harmonic tongue with one of the weakly damped harmonic
tongues. This was supported by a peak in the value of the rhombic coefficient (b4
here) at around 22° for the Zhang—Vinals model. In Figures 6.5 and 6.8, we have seen
that the same mechanism operates in the full Navier—Stokes equations. Furthermore,
it is the same fundamental mechanism that is at play in the (4,5) case, as shown in
Figures 6.4 and 6.6, where now it is a peak in by at 32.8° which is significant. This
peak can again be traced to a resonant triad between the main harmonic mode and
the first (that is, smallest k) weakly damped harmonic mode. The consequence is
that while the analysis for the (6,7) case suggests that a superlattice pattern with
angle close to 21.2°, such as that shown in Figure 6.10(a), will occur, for the (4,5)
case a superlattice pattern/quasipattern with angle close to 30°, such as that shown
in Figure 6.10(b), will occur.
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Fic. 6.10. Typical superlattice patterns. Superlattice patterns have the form z =
(AsH,AsH,AswH,Asu,Asu, AsH); the associated planform has the form Agp(cos(Kiy, -r+1)+
cos(Kz, -r+1v)+cos(Ks, -r+v) +cos(Kg, - r+1) +cos(Ks, - r+) 4+ cos(Key, - r+1))), where
r=(z,y). (a) For 0 =~ 21.2°, ¢ =2x/3. (b) For 6 ~ 30°, 1) = 0. The superlattice pattern for ) =0
has a hexagonal rather than a triangular symmetry. Of these two states, only one is stable, but which
one is not determined at cubic order. The experimental patterns for the (6,7) case clearly show a
triangular structure, and it was this that motivated the theoretical work of [27] on the ¢ = 27/3
superlattice pattern.

Note that there is a peak in the value of the coeflicient by for values of x far
from the bicritical point. For example, there is still a distinct peak in b4 at approx-
imately 21° for x = 30° in the (4,5) case. This can be related to the fact that
the weakly damped harmonic tongue involved in the triad resonance is still promi-
nent, as seen in Figure 6.1(c). However, it is only near the bicritical point that
by + bs + bg — by — 2by becomes positive, allowing superlattice patterns to stabilize.

7. Conclusion. In this paper, we have derived the form of the weakly nonlinear
problem for a finite depth of fluid that is subject to a vertical oscillation from the full
Navier—Stokes equations. Using the ideas of symmetry for patterns that tessellate the
plane, we have found the coefficients of the amplitude equations and calculated the
consequences for stability of different spatially periodic patterns in the infinite depth
case. We have focused on the particular parameters that were used in experimental
results presented in [4]. Good agreement has been found between the predictions of
the weakly nonlinear analysis and the experimental results, without the use of any
fitted parameters.

In the future, there are many interesting questions relating to regular patterns in
the Faraday problem that we plan to use our method to explore. Our current code will
allow us to perform a careful comparison between the Zhang—Vinals equations and the



32 A. C. SKELDON AND G. GUIDOBONI

full Navier—Stokes equations for varying viscosity. We will also be able to investigate
how the coefficients of the amplitude equations scale with the different parameters and
compare with the scaling arguments given in [20] for multiple frequency forcing. This
will enable us to see the degree to which the arguments for the control of patterns
through multiple frequency in the weak viscosity case carry over to moderate and
large viscosity. (With our formulation, it is straightforward to include more than two
frequency components.)

The solvability condition is valid for both finite and infinite depth, although our
subsequent calculations were carried out only for infinite depth. Our future plans also
include coding up the finite depth case. This will allow us to explore how the coef-
ficients vary with depth and enable comparison with experimental results in shallow
containers to be made.

Meanwhile, the Faraday wave experiment continues to be a rich source for striking
and intriguing patterns, as shown by the recent results of Epstein and Fineberg [32].

Appendix A. Form for the horizontal components of the velocity. The
form of the horizontal velocity components can be derived from the form of the vertical
velocity and equations (2.1). Hence, the horizontal velocity components for rectangles
at first order are
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Horizontal velocity components for rectangles at second order are
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+%A2R[eik[(l+c)m+sy] —c] Y DWan(2)ellne2er
_’_%A%[eik[(l—c)m—sy _ ZDWQ 3, n( 1(mu+20z)7—
vy = ;—ZA% [emk(cm"’sy) —c.c] En: DWQ’lyn(Z)ei(m"'i'Qo‘)T

1S

_|_2k(1 — )A%[eik[(1+c)x+sy _ ZDWQ om 1(nw+2()/)‘r
Cc
_2]{(]1-8_ C) A%[eik[(l—c)m—sy _ ZDWQ 3m 1(nw+2()/)‘r

Horizontal velocity components for hexagons at first order are

_ A | ke L ik(catvByy2 L ik(ca—vEy) 2 i(nwta)T
ul—T e —56 y —56 vic _c.ec. ZDWLn(z)e ,

Z\/2§];4H [eik(—x+\/§y)/2 _ ez’k(—m—\/gy)/Q _ C.C.] ZDWLn(Z)ei(nw—i_a)T.
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Horizontal velocity components for hexagons at second order are

| A2 . 1. 1, ,
Ug = Y {62““ — etk V3y) _ _ik(—z—3y) _ c.c.] Z DW271,n(Z)ez(”“’+2(’)T

2k 2 2
1A%, . - . .
+ 2];'—[ [ezk(3m+\/§y)/2 + ezk(3m7\/§y)/2 o C.C.] Zﬂ: DWZQ’n(Z)ez(anr?a)‘r’
Z\/§A2 ik(—x ik(—x—/" i(nw+2a)T
vy = TH[e k(=z+V3y) _ oik( V3y) _ c.c. Xn:DW271’n(Z)€ (nw+2a)

SN2
+%I;; [ewgy v %eik(3m+\/§y)/2 _ %eik(Sm—ﬁy)ﬂ _ C.c} S DWW ()27

Appendix B. Cubic coefficient for rectangles and stripes.

@ _,
V== Zi [Z1;mDWain(0) = 2cDWi 1 (0) Z2,;.)

l,m,n

_ 2(2) Wi (0) [W1m (0)D2Wa i 1 (0) — 2eD2Wy 1 (0)Wa ;1 (0)]

l,m,n

=@ 1
+2k Z Wi (0) | Z1,mDPs i n(0) + —Z1,mDPs 45 (0) + DP1 1,(0)Z2;

4d
l,m,n
)
—2CK* Y T W (0) [Z1.mD*Wa i (0) + 2D* Wi 1 (0) Z2, s
l,m,n

—~ Z(z) Wi (0) [DW1 1, (0)DWa ;. (0) — 4(1 + ¢)Ck* Z1 1, Wa 3,0 (0)]

l,m,n

2
—0 27 DW0) [ 21,0 D* Wa i (0) — 26D* Wi 1 (0) Za,i.0]

l,m,n

2
902 Z( ) DW;(0) [(3 + 3¢+ ¢ — %) DW1,n(0) Z2,i.n — 2¢Z1,mDWa i 1 (0)]

l,m,n

®3) * 2
= Y 2} 7y Zr nD*Wh(0)

L,m,n,j

3
+ Z( ) W (0)Z1,mZ1 5 [BK®(3 — 25%)Zy j + 4Ck*(2 + ¢*) DWW ;(0)

Lm,n,j

—QC/CQDSWLJ'(O) + 3k2D2P1,j(O)}

3
o Z( )DVVl*(O)Zl,mZL" [(9 — 4s*)k*D*W1 ;(0) + D*W1 ;(0)]

L,m,n,j
2 0
- Z( ) Wi (2) [2k2(2 + ¢) DW1 1 (2)Wayi 0 (2) + 3k2 Wi 1 (2) DWa ;1 (2)] d2
l,m,n —h/l

0
- W@ [0~ DDA W () DWo i1 (2) = 2DWi () D Woi (2)]
0
By +¥"7 o O 1 (@)D Wa () = 26D Wi () Wain(2))]

l,m,n

l,m,n
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The following notation has been used for the sums in (4.27), (4.28), (4.29), and (B.1):
Z(l)_ l+m=0 (a=0),
Tl l+m+1=0 (a=w/2),

Il+m+n=0 (a=0),
l+m+n+2=0 (a=w/2),

l+m+n+j=0 (a=0),
l+m4+n+j+2=0 (a0=w/2),

l+m=0 (0=w/2),

I+m+ M =0 (a=0),
l+m+M+1=0 (a=w/2),

l+m—-—M; =0 (a=0),
l+m—M+1=0 (a=w/2),

-
-
{
(5) {l+m—1: (a=0),
-
-
{l+m+M2_0 (a=0),
—~ l+m+My+1=0 (a=uw/2),
D OREE v I

Lm

Note that terms involving the derivative of the pressure with respect to z appear
in the solvability condition. These may be computed from the flow variables, as
discussed in Appendix D.

Appendix C. Cubic coefficient for hexagons.
(2)
V3 = Z Zy (2DW1 m(0)Z2.2.n — 2Z1,;m DW2 2.,(0))

l,m,n

+ Z W (0) (2D*W1 1, (0)Wa,2,5,(0) — 2W1 1, (0) D*Wo 2., (0))
l,m,n
2)
+4k> Z W (0) <DP1,m(0)ZQ,2,n(0) + Z1mDP22:,(0) + Z1 1 DPs g (0)
l,m,n
1
+§Z1,mDP2,3,n(O)>
2)
—Ck* Y W (0) (421,mD*Wa,2.n(0) + 8D* W 1, (0) Z2,2,n)
l,m,n
)
— > W(0) (—12Ck* Z1 1 Wa 2,0 (0) + 2DWi 1, (0) DWy 2.1, (0))

l,m,n
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2)
+C Y DW;(0) (2D*W1,m(0)Z2,2.0 — 2Z1,m D* Wa,2,0(0))
l,m,n
(2)
+C Y DW/(0) (4K Z1,m DWa 2, n(0) — 16k DWy 1 (0) Z2,2.n)
l,m,n
(3)
—4 > Z{ Z1mZ1n D W1 5(0)
l,m,n,j
(3)
+E2 > W(0)Z1.mZ1n (12D Py (0) 4 36CK2DW ;(0) — 8CD*Wy ;(0)
l,m,n,j

+6Bk*Z, ;)

(3)
~C > DW/(0)Z1mZ1n (24K D*W1 ;(0) + 4D* Wy ;(0))
l,m,n,j
(2) 0
-> / Wi (2) (L0k2DW1 1 (2)Wa 2.0 (2) + 6k2 W1 m (2) DWa 2.0 (2))
—h/l
0

l,m,n

(2)

+4 > Wi (2) DW1 i (2) D*Wo 9. (2)
l,m,n —h/l
(2) 0
+> Wi (2) (2Wi 1 (2) D3 Wa 5. (2) — 2D3W1 1 (0)Wa 2.0(2)) -
l,m,n —h/l

Appendix D. A posteriori computation of the pressure. We compute
the pressure from the Navier—Stokes equations. As we need only the derivative of
the pressure with respect to z, we need only consider the third component of the
Navier—Stokes equations:

(D.1)

0.,p=—-0w+ CAw —u-Vw.

At the first order this reduces to

(D.2)

0.p1 = —0;w1 + CAwy,

and then we can take 0,p; in the form

(D.3)

0.p1 = As(e™ + 7)Y " DPy y(2)e" T,

or the equivalent form for rectangles and hexagons, where DP; ,,(z) solves

(D.4)

DP, ,(2) = [~i(nw 4+ a) + C(D?* — k*) W n(2).

At the second order we have

(D.5)

8Zp2 = —0,ws + CAwy —uy - Vwyi — 8T1 w1 .-
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The solution for the rectangular pattern does not depend on T;. Here we take 0,ps
in the form

0.ps = A%[e%km + p2ik(eatsy) 4 c.c Z DP2,1,n(Z)6i(nw+2a)T
+A%[eik[(1+c)w+sy] + c.cl Z DP2’2’n(Z)ei(nw+2a)-r
_’_A%z[eik[(lfc)mfsy] +c.cl Z DPZ’B’n(Z)ei(anrQa)-r

_’_A%% Z DP2,4,n (Z)ei(anrQa)‘r’

where

DPs 1 pn(2) = [—i(nw + 2a) + C’(D2 — 4k2)]Wg71,n(z),

5Ly

DP3 s p(2) = [—i(nw + 2a) + C(D? — 2(1 + ¢)k?)[Wa 2.0 (2)

—2(1—c) > Wii(z)DWim(2),
(I+m=n)
DPy3.,(2) = [—i(nw + 2a) + C(D? — 2(1 — ¢)k?)|[Wa 3., (2)

—2(1+c¢) Y Wii(z)DWim(2),
(I+m=n)

DPyyn(z)==8 > Wii(z)DWinm(2).
(I+m=n)

In the hexagonal pattern, the solution depends on both 77 and 75. We take the
pressure as the sum of two terms:

02p2 = 0:p2 + 0.2,
where p, solves
(D.6) 0,p2 = —0rwq + CAws — uy - Vuwy,
while p, = —0p, wi. We take p, in the form of a hexagonal pattern:
O,y = A%{[eikx + eik(—m—l—\/gy)/Q + ez’k(—m—\/ﬁy)/z + c.c.] ZDP27O7H(Z)€7:(TLQ}+2()L)T
+A§I[e2“” + eik(=z+v/3y) + pik(—z—/3y) tecl ZnDPZl’n(Z)ei(anr?a)‘r
_’_A%{[eik\/gy + eik(3m+\/§y)/2 + eik(Bm—\/gy)/Q + CT;] ZDP2727n(Z)ei(n,w+2a)T

—I—A%{ Z DP2737n (Z)ez’(nw—i-Qa)T,
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where

DPyon(z)==3 > Wii(z)DWim(2),
(I+m=n)

DPy 1 n(2) = [—i(nw + 2a) + C(D? — 4k*)|[Wa1 1 (2),
DPs () = [—i(nw + 2a) + C(D?* — 3k%)[Wa 2.n(2)

= > Wii(z)DWi m(2),
(I+m=n)

DPysn(z)=—12 Y Wii(2)DWym(2).
(I+m=n)
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