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Gravity-capillary water waves solve the nonlinear evolution equations to find an unsteady conformal map in a complex
Unsteady hodograph transformation plane with which the flow domain is mapped onto the unit disk while the free surface
Conformal mapping is fixed on the unit circle. The aim of this work is to compare the UHT method with the
Fully nonlinear computation MEL method and find a more efficient method to compute parasitic capillary waves. From
Numerical stability linear stability analysis, it is found that a critical difference between these two methods

arises from the kernel of cotangent function in singular integrals, and the UHT method
can avoid some numerical instability due to it. Numerical examples demonstrate that the
UHT method is more suitable than the MEL method for not only parasitic capillary waves,
but also capillary dominated waves. In particular, the UHT method requires no artificial
techniques, such as filtering, to control numerical errors, in these examples. In addition,
another major difference between the two methods is observed in terms of the clustering
property of sample points on the free surface, depending on the restoring force of waves
(gravity or surface tension).
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1. Introduction

We consider numerical computation of “parasitic capillary waves”, which are a train of short capillary waves generated
on the forward face of steep gravity waves progressing on water of infinite depth. These waves have been studied extensively
as they play important roles in the generation of wind waves and wave breaking (see review by Perlin & Schultz [39]). In
addition, the complete understanding of parasitic capillary waves is necessary for accurate estimation of sea state from
remote sensing of the sea surface elevation.

Since Cox’s experiments [14], considerable progress has been made in the study of parasitic capillary waves. Longuet-
Higgins [30,31] developed a linear steady model with viscous damping by assuming that the parasitic capillary waves can be
considered as a perturbation due to surface tension on progressive pure gravity waves. His theory agrees qualitatively with
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Fig. 1. The two-dimensional motion of periodic water waves in the frame of reference moving with waves and conformal mapping of the flow domain onto
the unit disk in the A-plane. The coordinates x* and y* are non-dimensionalized as x = (27t /A)x* and y = (2 /A)y* (see eq. (1)). ¢ and A are characteristic
speed and length of waves, respectively.

some experiments [14,22,38]. Some additional effects such as wind forcing [23,24] or vortex motion [34,27] have also been
considered. However, as Jiang et al. [28] remarked, the essential mechanism of generation of parasitic capillary waves is the
nonlinear interaction between short capillary waves and long gravity waves in an inviscid flow. Also, while the steadiness
assumption has been often adopted [30,31,23,24], the flow unsteadiness is non-negligible [19,28].

In this work, to catch this nonlinear and unsteady process, we focus on fully nonlinear computation of unsteady motion
of gravity-capillary waves within the framework of irrotational plane flow in the vertical cross-section along the propagation
direction of waves, as shown in Fig. 1(a). Here it should be noted that our main interest is in the generation and growth
of capillary waves on primary gravity waves, which is essentially different from finding steady and symmetric solutions of
gravity-capillary waves considered by Schwartz & Vanden-Broeck [42] and Chen & Saffman [10,11].

As a standard method of fully nonlinear computation of unsteady water waves, a boundary integral method with mixed-
Eulerian-Lagrangian time updating has been well developed [50,1,18,4,40,26,3] (see reviews by Hou [25], Tsai & Yue [48],
Dias & Bridges [17] and Perlin, Choi & Tian [37]) after Longuet-Higgins & Cokelet [32] proposed the method for two-
dimensional breaking waves. This method is based on a boundary integral formulation for fully nonlinear potential flow
problems with time updating using the free surface conditions in a mixed-Eulerian-Lagrangian form (eqs. (7) and (8) in
section 2.1). We call this method the mixed-Eulerian-Lagrangian (MEL) method or just “MEL”. Validity of the MEL method
has been examined experimentally [20,44| and theoretically [4,5,8]. Jiang et al. [28] applied this method to parasitic capillary
waves, and found that nonlinearity and unsteadiness characterize this phenomenon. However, Beale et al. [5] and Hou [25]
pointed out that the numerical simulations using this method are sensitive to numerical instabilities due to discretization
of a singular integral and aliasing errors, as will be also discussed in sections 4.1 and 5.1 of this paper. Although a number
of variations exist for MEL, we choose for our computation the approach of Beale et al. [4,5,25], whose numerical properties
have been extensively studied.

Recently an alternative approach via time-dependent conformal mapping has been used to fully nonlinear computation
of the two-dimensional motion of water waves [33,9,13,21,29,12,47] (see the review by Perlin, Choi & Tian [37, section 6.1]).
In this method, the flow domain is conformally mapped onto a fixed domain such as a strip of uniform thickness or a unit
disk in a complex plane, and the free surface is onto its boundary that remains unchanged in time, as shown in Fig. 1(b).
The time-dependent conformal mapping functions and, therefore, the time evolution of the free surface in the physical
plane can be determined by solving the surface Euler equations given later by egs. (9) and (10) in section 2.2. We call this
method the Unsteady Hodograph Transformation (UHT) method or just “UHT” as the formulation in the steady limit can
be reduced to the classical hodograph transformation commonly used for steady waves, where the fluid domain is mapped
into a uniform strip or a unit disk by interchanging the roles of dependent and independent variables.

It should be noticed that Longuet-Higgins & Cokelet [32] and Schultz, Huh & Griffin [40] also combined a conformal
mapping technique with MEL to study breaking gravity waves. In their method, the still water level is mapped onto the unit
circle using a stationary or time-independent mapping function, and the free surface moves in time in the mapped complex
plane. On the other hand, in UHT, the whole flow domain is conformally mapped onto the unit disk using a non-stationary
mapping function so that the free surface always stays on the unit circle in the mapped plane. Thus, evaluating a singular
integral written in the mapped plane in UHT is much simpler than that in the physical plane in MEL, as shown in section 5.2.
Also note that Tanveer [45,46] discussed time variation of singularities of a solution by conformally mapping the flow
domain onto the unit disk and using analytic continuation of the free surface conditions.

In both methods, MEL and UHT, each dependent variable and its spatial derivative are spectrally estimated under periodic
boundary conditions via a pseudo-spectral method based on Fast Fourier transform (FFT). Then, due to spectral approxima-
tion using finite Fourier series, aliasing errors are unavoidable when nonlinear problems are solved, as shown in section 3.1.
Nevertheless, the UHT method has some advantages in reducing these numerical errors, as demonstrated in section 6.
Therefore, in comparison with the MEL method, the UHT method is shown more suitable for capillary dominated flows,
as discussed in section 7. Earlier Chalikov and Sheinin [9] simulated overturning of gravity waves using the UHT method
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with dissipation and redistributing sample points. Here we use the formulation described in section 2.2, which is more
numerically stable without dissipation or any artificial techniques to control numerical errors, as shown in section 4.2.

This paper is organized as follows. The basic formulations for the two computational methods, MEL and UHT, are pre-
sented in section 2. Approximations of spatial derivatives and singular integrals in the two methods are summarized in
section 3. Numerical stability of the two methods is linearly analyzed in section 4. Using the numerical methods for the two
methods summarized in section 5, the computed results are presented in Section 6 for pure gravity waves, pure capillary
waves, and parasitic capillary waves. Section 7 discusses the difference between the two methods from the point of view of
spatial resolution on the free surface. Section 8 concludes this paper.

2. Formulation of the two methods of computation

Assume that the flow is irrotational and that the fluid is incompressible and inviscid. Consider the two-dimensional fully
nonlinear and unsteady motion of periodic gravity-capillary waves on deep water in the vertical cross-section (x, y) along
the propagation direction, as shown in Fig. 1(a). In this section, we summarize two computational methods, MEL and UHT,
for this problem. It is convenient to formulate the problem in the flow domain for one period with wavelength A, namely
the domain surrounded by ACBB'C’A’ in Fig. 1(a), in the frame of reference moving to the left with waves.

For irrotational plane flows, we can introduce the complex coordinate z=x + iy and the complex velocity potential
f =¢ + iy, where ¢ and ¢ denote the velocity potential and the stream function, respectively. With characteristic wave
speed ¢ and wavelength 2, all physical variables are non-dimensionalized as follows:

2mc

2, 2, 1,
= ¢, f=—f", w=-w* and t=—t*, 1
f C}\f c - M

zZ=—
A

where a variable with superscript * denotes a dimensional one, w = 9 f/9dz =u — iv is the complex velocity, and ¢ is the
time. Note that the complex coordinate Z and the complex velocity potential F in the inertial frame are related to z and f
in the moving frame by

Z=z—t and F=f—-1z. (2)
The problem of gravity-capillary waves on deep water is determined by two non-dimensional parameters, the Froude

number F; and the Weber number W,, defined by

2
c oCc“A
Fp=— and We=-—,
* v EA ¢ T

where g is the gravitational acceleration, o is the density of fluid, and T is the surface tension.

(3)

2.1. The MEL method

The MEL method has been improved for many years and there are a number of variant formulations. Here, for a fair
comparison with the straightforward UHT method, we adopt the relatively simple formulation proposed by Beale et al. in
[4,5,25], for which some fundamental properties such as convergence or stability have been well studied. This method is
based on the following two basic ideas:

(i) The free surface can be parametrized using the Lagrangian coordinate o as z = z(«, t), where « ranges from —m to 7
for one periodic wave motion.

(ii) The complex velocity potential f = f(«,t) on the free surface is expressed using the double layer representation with
the dipole strength (o, t) and 27 -periodicity in « as

B plet 1 r , zo (', 1) /
flo,t) = z(a,t) + > + 2mP.V./M(oz ’t)—z(a,t) —z(a’,t)da
= 20,0+ 40 @)
1 r , , z(a,t) —z(@', )\
+ 4—mP.V./u(a ,Dzg (o, t) cot (f) do’,
—TT

as shown in [1, eq. (2.3)]. Taking differentiation of (4) with respect to o and integrating by parts, we get
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Zg(a,t) +

T
Zg (0, 1) , z(ot, t) — z(a', 1) p
+ e P.V.fy(a ,t)cot( 5 )da ,

-
with
Y@, t) = pa(a,t) , (6)
where P.V. denotes Cauchy’s principal value and the subscript o represents the partial differentiation with respect to «.

Equation (5) corresponds to eq. (3) in [4].

In this method, z = z(«, t) and ¢ = ¢ (, t) are two dependent variables, whose evolutions are governed by the kinematic
free surface boundary condition

0z fo

—(a,t) =w(a,t) = — , 7

@ 0=wen=>° 7)
and the dynamic free surface boundary condition

¢ 1 5 2 1 1 27 YaaXe — Xao Yo

— ==-Wu+v - —_— 8

o — 2TVt 27 Fy 2 YT We e + ya2)3 2 ®

where Z is the complex conjugate of z and u? + v2 = |w|?.

One should notice that, as o in MEL is the Lagrangian parameter such that z for a given value of « represents the
location of a fluid particle, the partial time derivatives in (7) and (8) are equivalent to the material derivative in the Eulerian
description. Equations (7) and (8) are called the free surface conditions in a mixed-Eulerian-Lagrangian form [17, p. 807].

The algorithm of MEL can be summarized as follows:

Step 1. Set the initial values of z and ¢.

Step 2.  Substitute z and ¢ into the real part of the integral equation (4) (or (5)), and obtain u (or y).

Step 3.  Substitute u (or y) into (4) (or (5)), and obtain fy and w = fy/zqo.

Step 4. Substitute z and w into the right hand side of (7) and (8), and update z and ¢ in time ¢. Then, go back to Step 2.

2.2. The UHT method

In the UHT method, the flow domain is conformally mapped onto a unit disk |A| < 1 in the A-plane, where the free
surface is mapped for all t onto the unit circle A =el® (—7 <o < ) with the branch cut along the negative real axis
in the A-plane, as shown in Fig. 1(b). In this method, the mapping function between the z- and A-plane is unknown and
determined as a solution z = z(A,t) with f = f(A,t) such that both of them satisfy initial and boundary conditions, as
shown in section 5.2. Then y = y(o,t) and ¢ = ¢(o,t) on the free surface A =e!® and we choose them as dependent
variables. The evolution equations of these variables are given by the kinematic free surface boundary condition:

ay 1 1
EZ_XJSGTI#O +Yo - H 50—2100 ) 9)
and the dynamic free surface boundary condition:

I 1

_ 1 2 2 1 1 27T Yoo Xo —Xoo Yo
§_¢G.H|:Sg_2w0]_ﬁ(¢” _Wa)‘i‘z_ Q3

27TF)L2y— We 503

; (10)

where

SU:\/XUZ+}/(;2 , (11)

and H is the Hilbert transform for a 27 -periodic function ¢ defined by
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(. t)] = %P.V./(p(a’,t)cot(a _2‘7 >dc’ : (12)

Derivation of (9) and (10) can be found in [36,13,21]. Note that the corresponding equations in [36,13,21] (for example
[13, egs. (34) and (35) in p. 758]) are obtained in another complex plane, the ¢ (=& + in)-plane, where the flow domain
is mapped onto a semi-infinite strip —&;/2 < & <&;/2 and n < 0 for periodic waves on deep water. This strip in the
z-plane can be mapped onto the unit disk in the A-plane using A = e~27¢/é1 in particular —27£/€; = o on the free
surface £ =& or A = e, and thus transformation of the free surface conditions in the ¢-plane into those in the A-plane
is straightforward. We call these two equations (9) and (10) the “surface Euler equations” [29] that determine the time
evolution of the free surface and the velocity potential evaluated at the free surface. Using analyticity of 9z/d f =1/w in
the A-plane, we can obtain X, and ¥, in the right-hand side of (9) and (10) from y and ¢, respectively, as shown in
section 5.2.
The algorithm of the UHT method can be summarized as follows:

Step 1.  Set the initial values of y and ¢.
Step 2. Using analyticity of 9z/d f, determine X, and v, from y and ¢, respectively (see section 5.2).

Step 3. Substitute y, ¢, X, and v, into the right hand side of (9) and (10), and update y and ¢ in time t. Then, go back
to Step 2.

3. Approximations of dependent variables and singular integrals
3.1. Spectral estimation of dependent variables with filtering

We consider 27 -periodic variable y(«,t) = y(a+2m,t) for —m <« < 7, which can be approximated in the MEL method
by

N/2—-1 N-1
. 1 .
~ 2 ik : 2 _ i —ikaj

v, 37 gt with §i6) = - Zy(oz,, te (13)

k=—N/2 Jj=0
where Jj's are the approximate Fourier coefficients of y(«,t) and «; (j=0,1,---,N — 1) are the discretized points of «
(=7 <« < ). The Fourier coefficients y,’s are determined numerically using a pseudo-spectral method with fast Fourier
transform (FFT) from the discretized data y(«j,t) (j=0,1,---, N —1). The similar approximations are applied to y(o,t) in

the UHT method and all other variables in the two numerical methods. For the use of FFT, we assume N to be powers of 2,
and discretize o in MEL with an equal interval as

oj=-m+j Aa withAa=27/N (j=0,1,---,N) , (14)
and, similarly, o in UHT as
oj=-m+j-Ac withAoc=2n/N (j=0,1,---,N) . (15)
Then, a spatial derivative y, can be approximated by
N/2-1
Yala, )= Y ikjr(t)e™ =: Dy y(a,t) . (16)
k=—N/2

Here it should be remarked that, from periodicity, the approximate Fourier coefficients J;’s are related to the exact ones
Vi's by the aliasing law [7, eq. (2.1.29)]

s
o0
o . .1 e
Jk=Fk+ D Vkrmy where = E/y(o/,t)e “da (17)
m=—o00
m=£0 -

This difference between ¥, and y, makes the two numerical methods suffer from the aliasing error, in addition to the
truncation error introduced by finite Fourier series given by (13). To reduce the aliasing and round-off errors, various
filtering techniques have been proposed, in particular, in evaluating spatial derivatives [6,7]. In this work, if necessary,
we also apply a filter for spatial derivatives as

N/2-1

Yala, )= Y ikp()Jr®)e* = DL y(a. 1) (18)
k=—N/2

where the Fourier coefficients in (16) are artificially controlled using a filtering function p(k) with 0 < p <1.
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We should remark that the straightforward application of some dealiasing techniques without care could produce erro-
neous results, as pointed out by Boyd in [6, Chapter 11]. He emphasizes that, if the flow is well-resolved and the scheme is
stable, the spectral method might not need any dealiasing techniques. It is in fact shown in section 6 that, when compared
with MEL, the UHT method is more stable and produces accurate solutions without any dealiasing techniques.

3.2. Approximation of singular integrals

We need to estimate singular integrals in both numerical methods. In MEL, the singular integral in the double layer
representation (4) or (5) can be approximated using the alternating trapezoidal rule given by

b
V./fp(a’) cot (27(0”) ;z(a )> do’

-7

Z (/)(Olk)COt< (@) = Z(a")) 2A

(k— ])Odd

I(a))

12

where the time ¢t is omitted such as z(«;) = z(«j, t). Here note that, for a periodic function ¢(«), this approximation is
spectrally accurate [43], as emphasized by Beale et al. [4, p. 1803].

On the other hand, for the singular integral in UHT, namely the Hilbert transform (12), we have the exact relation given
by

. . +1 k=1,2,--+)
H[e*? ] = —isgn(k)e*® forkeZ withsgnk)={ -1 (k=-1,-2,---) (20)
0 (k=0)

Note that sgn(k =0) =0 and H[1] = 0. Using this relation, the Hilbert transform for a 27 -periodic function ¢ (o, t) can be
approximated as

N/2-1 N/2-1

Hip@, 01=H | Y @@ | =—i Y sgnl)gev)e™ (21)

k=—N/2 k=—N/2

where @ (t) is the approximate Fourier coefficients given by (16).

It should be noticed that the cotangent function in the integrand of the singular integral in MEL is different from that in
UHT. Namely, the cotangent function in MEL is written in terms of the dependent variable z(«, t), but the same function in
UHT is written in terms of the independent variable o and is independent of time. This difference is intimately related to
the difference of numerical stability of the two methods, as shown in section 4.

In addition, similarly to Baker et al. [1, p. 483] and Baker & Xie [3, p. 91], singularity of the integrand in the last term
of (5) in MEL can be removed as

Za(@, t)PV /y(a’,t)cot (_z(a,t)—z(oz ’t)>da’

4mi 2
-7
b4 (22)
_ 1 P z(a,t) —z(, )
= 4m/{za(a, Dy @', t) —zy(a', t)y (a, t)} cot (—2 )da ,
using
P.V./za(oc’, £) cot(M) do' =0 . (23)

-7

However we could not find any noticeable differences between the left and right hand side in (22) in some computed
results under the conditions of numerical examples in section 6. In this paper, the results using (5) with (19) are shown.

4. Linear stability analysis

In this section, we examine numerical stability of the two methods, MEL and UHT, using linear stability analysis around
an equilibrium state, which corresponds to a trivial solution with a flat free surface. In this equilibrium state, y(«,t) =0
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or y(o,t)=0 and w = df/dz = 1. For stability analysis, in both methods, it is assumed that the spatial derivatives are
approximated using the spectral derivative Dfxp ) or D((,p ) defined by (18) with a filtering function p(k). Notice that the
unfiltered case is recovered by setting p = 1.

It should be remarked that the filter p(k) was introduced originally in [4,5] to remove truncation errors associated with,
for example, finite difference approximation of spatial derivatives. Even though we evaluate spatial derivatives with spectral
accuracy, we apply filter to control aliasing errors if necessary.

Also note that linear stability around a flat free surface is examined as a simple case for comparison of the two methods,
while Beale et al. [4] and Ceniceros & Hou [8] performed a systematic stability analysis for their discrete scheme based on
the MEL boundary integral method around an arbitrary wave profile and proved nonlinear stability.

4.1. The MEL method

While Beale et al. [4], [5, Section 4] and Hou [25, Section 3.2] investigated numerical stability of the MEL boundary
integral method in detail, we summarize their result to compare with that of UHT to be presented next. The solutions for
z, f and pu perturbed around their equilibrium can be expressed as

z(a,t) = t+o+z(a,t) ,
fla,t) = z(@,0)+ 3+ f@. b, (24)
ple,t) = 1+ (e, t) ,

where Z(«, t), ]‘(oz, t), it(a, t) are the perturbed quantities of O(¢) and € is a small parameter measuring the wave steep-
ness. Substituting these into the kinematic condition (7) and using (5), we obtain

Z = fo+0(?)

4

MOl 1 ~ ’ o — a/ / 2 (25)
= -4+ —PV. ,t) cot d O(e?) ,
> T a7 /ua(a ) ( 5 )a+()
-7
and thus
- 1
Je = Hlila] +0(?) . (26)
The dynamic condition (8) can be linearized as
Fim 54 T G +0(E) (27)
t = - FAZ —y W, Vaa
Linearizing the double layer representation (4) for ¢ yields the relation among i, 7, and ¢ as follows:
T I
- t . —
oo, t) = e, )+—PV fya(a’,t)cot ao do’
2 4 2
-7
1 F (3 y(' ! 28
,t) — ,t —
— —P.V./ M cosec? e do’ + 0(62) (28)
4 2 2
(a,t)
e = {H[ya] ~GIiN +0(e?) |
where H is the Hilbert transform defined by (12) and
1 TS Sl /
, ) — ,t -
Gly) = 5PV, / <w>cosec2<a 2“ >da’ . (29)
-7
Here we have used
(z(a, t) — z(a/, t))
cot| ———=
2
(30)

_ o—ao B Z(o, t) — (o', b) Syfa—ao 5
_cot< 5 ) ( > )cosec< 5 >+0(E).
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Eliminating [ in (26), (27), and (28), we obtain the following linearized equations

ay ~ 1 - -
5 = Hloel = SH [0aM7al - GITN] -
- (31)
¢ 1 n 2 .
at - 27TF)L2y Weyola .
Note that, for the singular integral operators H in (12) and G in (29), we have the exact relations (20) and
grek®) = |kje® forkeZ . (32)

Therefore, under the spectral approximation of y(«,t) given by (13), the term from the singular integral in (31),
H[Vo] — Gly], vanishes. Then, it can be shown that the linear system given by (31) is neutrally stable. Unfortunately,
as discussed later, the MEL method is found numerically unstable for nonlinear computations although the UHT method
is found stable under the same time-integration scheme. Therefore, to control such instability without modifying the time
integration scheme for a fair comparison with UHT, a filtering function p (k) is applied. In particular, to suppress the growth
of large k or high wave number disturbances, the spatial derivatives must be controlled.

As pointed out by Beale et al. [4,5], if we apply a filtering function p(k) to approximate only the spatial derivatives of

V(e t) and @(e, t) using fo) in (18), H[y¥«]1— G[y] in (31) can be approximated as

N/2-1

HIFal = GIII=HIDL I = GI7I= Y [KI(pk) — 1) Fe(t)e . (33)
k=—N/2

Then the linearized equations in (31) yield the ordinary differential equations for the Fourier coefficients f/k and ¢ of ¥
and ¢, respectively, as

d (i Vi
—|% |=Al% ), (34)
de ( Pk ) ( Dk >

1
_Ekzp(p -1 lklp
A= ) (35)

1 27
- 12T 2) 0
(27‘[sz We P

The exponential growth rates of this linear system are given the eigenvalues v’s of A, namely

with

1 1 2 1 27
ve=—-kp(1—p)+,/1-Kpd - ] —(—+—k2 2) klp . 36
+ = k*p(1—p) \/{4 p(1—p) mF2 W, P | klp (36)

Thus, unless p =0 or 1, this scheme is linearly unstable. This result is the same as that in [4,5]. As noticed before, without
any filtering function, or p(k) = 1, the scheme is neutrally stable.

To eliminate this instability associated with the use of filtering for spatial derivatives, Beale et al. [4,5] pointed out that
the compatibility constraint

H[Yal—Gl¥1=0, (37)
is required in the discretized form. In fact, if we apply the same filtering function p(k) to y as

N/2-1
Jen= Y ply®e" =3 @1 (38)
k=—N/2

then H[yq] — G[y] in (31) can be approximated as

H[Jal — GIy] = HIDY 31 - GI7P1=0 . (39)

Namely the compatibility condition (37) is satisfied and the MEL method becomes linearly stable. Following this idea, when
the singular integral in the double layer representation is evaluated, z = z(«, t) in the cotangent function of the singular
integral is filtered in the MEL method, as shown in section 5.1. Note that Beale et al. [4,5] proved nonlinear stability of their
scheme satisfying the compatibility condition (37).
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4.2. The UHT method

In the A-plane, y(o,t) =0 and w = f5/z, =1 in the equilibrium state on the free surface parametrized by A = e,
Then the perturbed solutions z and f around the equilibrium can be expressed as

z2(0,t)=—0 +2(0,t) and f(o,t)=—0+ f(0,t) (40)

with z(o,t) and f(a,t) are the perturbed quantities of O(e). Substituting these into the free surface conditions (9) and
(10) and neglecting the high-order terms, we obtain the following linearized equations:

ERY, -
5%=Hwﬂ,
(41)
a¢ = 2¢5 +2H[Vo] — ! +27T~
ar o Yo 27, 2y We}’Ja .

Similarly to the case of MEL, we approximate y and ¢ as (13) and their spatial derivatives using Df,p ) in (18). Then the
linearized equations in (41) produce the ordinary differential equations for the Fourier coefficients yj and ¢ of y and ¢ as

d f’k ):’k
— %2 )=B|">2 , (42)
de <¢k> <¢k)

with
0 Ikl p
B= 1 2 (43)
klp— ——— — —k*p? 2k
Ikl p mE2 W, P P
The eigenvalues v of B are given by
1 21
vy =ikp £i + = k? 2) klp . 44
+ =1ikp \/<2an2 WP k| p (44)

Since both v1 in (44) do not have a positive real part, this scheme is linearly stable even when the filtering function p(k)
is applied only to spatial derivatives. This numerical stability is one of advantages of UHT over MEL.

It should be remarked that G[y] in (29) is the source of numerical instability of MEL, but no such terms appear in the
linear stability analysis of UHT. This results from the difference of the cotangent function in the singular integrals in the two
methods, as indicated at the end of section 3.2. This difference is directly related to the fact that the free surface, namely
the boundary of the domain, moves with time in MEL, but not in the conformally mapped A-plane in UHT.

5. Numerical methods

This section summarizes the two numerical methods, MEL and UHT, which will be used for numerical comparison of the
two methods in section 6. In both methods, we adopt (i) the Runge-Kutta method of 4th order for numerical integration
and (ii) the pseudo-spectral method with FFT for numerical determination of the Fourier coefficients. For simplicity, we
write each variable at « =« or 0 =0j as

z(aj, )y =2zjt), z(0j,t) =zjt), zu(j,t) =24 j(t) and z;(0j,t) =2z5 j(t) . (45)
5.1. The MEL method

Beale et al. [4] proposed the following approximations of the kinematic condition (7), the dynamic condition (8) and fy
in (5) with taking care of the compatibility constraint (37):

- (0) (p)

dz; yi(t) 1« 20 -z

=1+ + — Heot | L——"—"1]-2A 46

& 0= 500, o ggmow > o, (46)
(k—j)odd

d¢,

<O = wNP+wm%+1——17mw
2 27TF)\

’ ? (47)
27 D" yi® - DL %P ©) — D" xj(0) - DLy P (1)

We {(D(P) (P)(t))z_l_(D(p) (P)(t))2}3/2
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and
i(t)
DY fi6) = DPz0 + L
(») N-1 P) oy _ (P) (48)
Dy Zj(f) Z]- (®) Z, (3]
+ T Z ]/k(t) COt f ZA(X .
k=0
(k—j)odd
with
vi) =y (), t) = pa(aj,t) . (49)

The Fourier coefficients z(t) and fk(t) are given by

N/2—1
zj(t) = t+aj+ Y Z0e*

k=—N/2

N/2—1 (50)
fi®) = zjo+ Y futye*i .

k=—N/2

Note that, for the compatibility constraint (37), zj(t)’s in the cotangent function of (46) and (48) are spectrally approximated
by z;.p )(¢) with filtering as
N/2-1
i~z O =t+aj+ Y pRzme (51)
k=—N/2

and, for balancing the high-mode error due to the nonlinearity of the surface tension term (see [4, p. 1819] or [25, p. 381]),
xj(t)’s and y;(t)’s in the last term of (47) are approximated by xﬁp )(t) and y§p ) (t), respectively, as

N/2-1
(O +iy; O ~xP O +iyP O =P O =t+aj+ Y plozne (52)
k=—N/2
with
d dp
k)= —{kpk)}=pk) +k— . 53
py = kot =plk) +k- (53)
Also y;(t) can be numerically determined from (48) using an iterative scheme given by
y" () = 2D (g(0) — x; ()
(p) N-1 (2P )]
D()l Z](t) (U) Zj (t) Zk (t)
_Re {2 %Y Heot| Lk T an 54
e P Z Y () co 5 o (54)

k=0
(k—j)odd
v=0,1,---),

where v denotes the number of iterations. For the filtering function p(k) in the spectral approximations in (18) and (51),
we adopt the following two functions:

p1(k) = exp{—10(2k/N)?°} , (55)
or

1 ©Os<lki=3-5)
p2(k) = . N (56)
0 (5-3<lkl=z3)

As pointed out by Baker & Xie [3], the numerical error of MEL is sometimes sensitive to the choice of the filtering function,
and it is difficult to find the optimum one. In this work, we tried some candidate functions which have been used in the
previous works, and finally selected the above two functions which produce more accurate solutions. The smooth filter



244 S. Murashige, W. Choi / Journal of Computational Physics 328 (2017) 234-257

p1(k) in (55) was introduced in [4, p. 1830] and the all-or-nothing filter such as p3(k) is often used in spectral methods [6,
§11.5] [7, §3.2.2]. Note that p, does not satisfy the smoothness p € C? assumed in [4, p. 1800] and p(k) in (52) is set as
p(k) = pa2(k) for p = py, instead of (53).

The algorithm of MEL is summarized at the end of section 2.1.

5.2. The UHT method

For approximation of z and f in the A-plane, we can utilize analyticity of 3z/d f = 8z/dA - (3 f/dA)~! on the unit disk
|A] < 1. Note that, without waves, 9z/d f(A,t) =1 and f(A,t) =ilog A. Then we assume that z(A,t) and f(A,t) can be
approximated by the truncated series expansion as

N/2

2(A.0) ~ ilog A+ Y {a(t) + ibe(H}AF
k=0
N/2

FOAD) = ilog A+ Y {ar() +id(D}AF
k=0

(57)

2

where ai(t), bi(t), ck(t), and di(t) are all real. At 0 =0 on the free surface A = el the above approximation (57) yields

N/2
Vi) =y(oj,t) >~ Z{ak(t) sinko’j + by (t) coskoj} ,
k=0
58
N/2 (58)
ojt) =¢(aj,t) =~ —0j+ Z{ck(t) coskoj — di(t) sinkoj} ,
k=0
and their spectral derivatives are given by
N/2
Vo,j(©) = Dgyj(t) = Zk{ak(t) coskoj — by (t) sinko;} ,
k=1
59
N2 (59)
¢o.j(t) = Dapj(t) = —1 =Y k{ci(t) sinka;j + di(t) coskoj) .
k=1
We can numerically determine the real coefficients ai(t), by (t), ck(t), and di(t) from y;(t) and ¢;(t) using FFT.
From these, the surface Euler equations (9) and (10) can be evaluated at 0 =0 and approximated, respectively, as
Vi poxi — ' Doy +Dyy; M Do (60)
a oXj (Dgsj)z o¥j olj (DUS]')Z o¥jl| »
and
i Doy | Do | - (D) — (Do v?)
dt (Dgsj)? 2(Dgsj)?
(61)
L1 1 27 Dg’yj-Doxj—Do?Xj- Doy
2 2 T w, (Dosj)? ’
where
Dosj =1/ (Dox))2 + (Do y))? . (62)

Here we can obtain H[D¢ w]-/(Dgsj)z] using (21), and determine Dsx;(t) and Dy 1;(t) using x;(t) =Re{z;(t)} and v(t) =
Im{f;(t)} with (57) and the coefficients ay(t), b (t), c(t), and di(t) obtained from y;(t) and ¢;(t) in (58) as

N/2
Doxj(t) = —1 —Zk{ak(t) sinkoj + bi(t) coskoj} ,
k=t 63)
N/2 (
Dsyj(t) = Zk{ck(t) coskoj — di(t) sinko;} .

k=1
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Fig. 2. Wave profiles of pure gravity waves progressing in permanent form for different values of the wave height-to-length ratio H/1. Wave profiles are
computed using Yamada’s method [51,35].

Fig. 3. Time evolution of wave profiles of pure gravity waves progressing to the left in the inertial frame. Time interval of each wave profile is 277 /8. The
initial value is the steady solution of pure gravity waves progressing in permanent form with H/A = 0.095 (F, = 0.4170). The numerical method is MEL
with F; =0.4170, 1/W, =0, N =256, At =27 /2048 and filtering (55).

Note that the filtering technique was not required for numerical computation using UHT in section 6. The algorithm of UHT
is summarized at the end of section 2.2.

6. Numerical comparison of the two methods

In this section, we compare the two methods, MEL and UHT, using some computed results for the three cases: (i) pure
gravity waves progressing in permanent form, (ii) pure capillary waves progressing in permanent form, and (iii) parasitic
capillary waves. All of the computed results were obtained using the numerical methods described in section 5. To estimate
the accuracy of the computed results, we monitor an error index Eeror(t) defined by

Ferror(®) = L= ETON it B0y = B + Ep() + Es(0) (64)

Etr(0)

where Et(t) denotes the total energy of waves, namely the sum of the kinetic energy Ek(t), the potential energy Ep(t),
and the surface energy Es(t). From the energy conservation law, this index Eeror(t) always vanishes for exact solutions.
See Appendix for computation of each energy. Note that N denotes the number of truncated Fourier series for spectral
approximation, and At is the time increment of the Runge-Kutta method of 4th order for numerical integration. Also, in
MEL, the filtering function p1(k) in (55) is used for (i) pure gravity waves and (ii) pure capillary waves, and p, (k) in (56) is
for (iii) parasitic capillary waves. It is because, for the case of (iii), MEL with p, is numerically more stable than that with
p1 under the conditions of numerical examples in this section.

6.1. Pure gravity waves progressing in permanent form

We can obtain numerically highly accurate solutions of fully nonlinear motion of pure gravity waves progressing in
permanent form on water of infinite depth, assuming that the flow is steady in the moving frame [41,49]. Fig. 2 shows
some computed steady wave profiles for different values of the wave height-to-length ratio H/A, which are obtained using
Yamada’s method [51,35]. We used these steady solutions as initial conditions for the two numerical methods described in
section 5. As an example, in the absence surface tension (1/W, = 0), Fig. 3 shows the computed result using MEL for the
propagation of a pure gravity wave of F, =0.4170 (H/A =0.095).
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Fig. 4. Comparison of the error index Eerror(t) of MEL and UHT for pure gravity waves progressing in permanent form with H/x =0.095 (F, = 0.4170). The

error index is defined by (64). The computational conditions are F; =0.4170, 1/W, =0, N =256 and At = 2 /2048. Solid line: UHT without filtering,
dashed line: MEL with filtering (55), dotted line: MEL without filtering, and dot-dashed line: MEL without compatibility condition (37).
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Fig. 5. Time variation of the absolute value |y, (t)| of the Fourier coefficients of y(c,t) in MEL and y(o,t) in UHT for pure gravity waves progressing
in permanent form with H/A =0.095 (F, = 0.4170). Each line shows the result at different time t = j x 27 /16 (j =0,2,---,24). The computational
conditions are F, =0.4170, 1/W, =0, N =256 and At =2 /2048. (a) MEL without filtering, (b) MEL with filtering (55), and (c) UHT without filtering.

Fig. 4 shows time variation of the error index Eerror(t) in (64) of the two methods for pure gravity waves with F; =
0.4170 (H/A = 0.095). The results demonstrate that MEL requires both the compatibility condition (37) and the filtering
technique (18) with p = p; in (55) for stable and accurate computation, while UHT is stable and produces highly accurate

solutions even without filtering.
Fig. 5 compares the time variation of the absolute value |y, (t)| of the Fourier coefficients of y(«,t) in MEL or y(o,t) in

UHT for the three cases: MEL with and without filtering and UHT without filtering. We can see that the filtering technique
in MEL is required to control high wave number modes while no such techniques are needed for UHT.

6.2. Pure capillary waves progressing in permanent form

Crapper [15] obtained an exact solution for pure capillary waves progressing in permanent form, which can be repre-
sented in UHT by
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Fig. 6. Wave profiles of pure capillary waves progressing in permanent form for different values of the wave height-to-length ratio H/A. Wave profiles are
computed using Crapper’s solution (65).

Fig. 7. Time evolution of wave profiles of pure capillary waves progressing to the left in the inertial frame. Time interval of each wave profile is 27 /8. The
initial value is Crapper’s solution (65) for H/A = 0.34. The numerical method is UHT with 1/F, =0, 1/W, =0.1804, N = 256 and At =27 /16384 and
without filtering.

x(o) = _O+4—Asina
14+ A2 4+2Acoso ’

o = 41— ) *
1+ A2+2Acoso

where

and the wave height-to-length ratio H/A is given by

H 2 [(27)\?
P \w) T (67)
e

Note that, by changing o to —« in (65), the corresponding solution for MEL can be obtained.

Fig. 6 shows wave profiles with different values of H/A obtained using Crapper’s exact solution (65), which are used as
initial conditions for the numerical methods without gravity (1/F, = 0) described in section 5. Fig. 7 shows that, even with-
out filtering, UHT produces an accurate numerical solution for the propagation of a pure capillary wave train of H/A = 0.34,
as demonstrated in Fig. 8, where the variation of the error index Eerror(t) is shown. However, the numerical computation
using MEL became unstable and its error index Eeror(t) diverged even for small amplitude waves with small time incre-
ment At and the filtering function p = p; in (55), as shown in Fig. 8. These results suggest that UHT is more suitable for
computation of pure capillary waves. In section 7, we will discuss this difference between the two methods from the point
of view of spatial resolution on the free surface.

6.3. Parasitic capillary waves

For numerical computation of parasitic capillary waves for F; = F; and 1/W, > 0, we used the steady solution of pure
gravity waves for F, = F{ and 1/W, =0 as the initial condition of the two numerical methods. Fig. 9 compares the time
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Fig. 8. Comparison of the error index Eerror(t) of MEL and UHT for pure capillary waves progressing in permanent form with H/A =0.34 (1/W, = 0.1804).
The error index is defined by (64). The computational conditions are 1/F, =0, 1/W, =0.1804, N = 256, At =27 /65536 (MEL) and At = 27 /16384 (UHT).
Dashed line: MEL with filtering (55) and solid line: UHT without filtering.

evolution of the wave slope defined by 6 = arctan(dy/dx) and the wave profile in the frame of reference moving with waves
for F, =0.4170 and 1/W, = 0.006. The dashed and solid lines in these figures show the computed results using MEL and
UHT, respectively. Notice that the wave slope 6 can be computed from 6 = arctan(yy/Xy) in MEL, or 6 = arctan(yq /X5 ) in
UHT. Also note that, in MEL, the filtering function p;,(k) in (56) is used because it is numerically more stable than p; (k)
in (55) for parasitic capillary waves under these conditions. These results show that both methods can describe the initial
stage of generation of parasitic capillary waves on the forward face of left-going primary gravity waves, but MEL becomes
numerically unstable after the generation of capillary waves, as shown in Fig. 9(f).

Fig. 10 compares the error index Eeror(t) in (64) of the computed results obtained using the two methods, MEL and
UHT. From the results in Figs. 9 and 10, it can be concluded that UHT, even without filtering, can be more accurate and
stable than MEL with filtering. It was also found that the error index Eepor(t) of MEL in Figs. 8 and 10 can be reduced
by improving spatial and temporal resolutions, namely, increasing the number of modes of truncated Fourier series N or
decreasing the time increment At, but finally grows with time after the generation of capillary waves. In section 7, we will
give a possible explanation on this difference between the two methods.

Fig. 11 shows time variation of the wave energies Ek(t), Ep(t), Es(t), and Et(t), of the computed results in Fig. 9. We
can see periodic change of Ek(t) and Ep(t) with almost the same period as the underlying gravity waves. This periodic
behavior may be related to nonlinear recurrence observed in [19,28], although it is not so obvious in the time evolution of
wave profile shown in Fig. 9.

7. Distribution of the sample points on the free surface

In both methods, the spatial coordinate along the free surface, namely « in MEL or o in UHT, is discretized with
an equal interval as «; in (14) or o; in (15) (j=0,1,---,N), respectively, for numerical determination of the Fourier
coefficients using FFT. Then it should be noted that, in the physical plane, the corresponding sample points (x;(t), y;(t)) =
(x(aj, b), y(aj, ) or (x(oj,t),y(oj,t)) on the free surface are not uniformly distributed. For accurate computation, it is
desirable that the sample points (x;, y;) are clustered near the point at which the wave profile sharply changes, such as the
crest of pure gravity waves in Fig. 2 or the trough of pure capillary waves in Fig. 6. Therefore we examine the distribution of
the sample points on the free surface and its time variation to better understand the solution behaviors of the two different
methods.

7.1. MEL for pure gravity waves and pure capillary waves

Figs. 12 and 13 compare the time variation of the sample point distribution on the free surface of pure gravity waves
and pure capillary waves, respectively, when the MEL scheme is adopted. Fig. 12 enlarges the sample point distribution near
the crest of pure gravity waves progressing to the left in permanent form with H/A = 0.095 obtained in section 6.1. One
can see that, in MEL, the sample points are clustered near the crest of gravity waves and the spatial resolution increases
there with time. On the other hand, Fig. 13 enlarges the sample point distribution near the trough of pure capillary waves
progressing to the left in permanent form with H/A = 0.34 obtained in section 6.2. It is found that, in MEL, the sample
points move fast away from the trough of capillary waves and the spatial resolution decreases there with time.

In the case of MEL, the velocity distribution on the free surface determines the sample point distribution as can be seen
from the kinematic condition (7). For example, the sample point is stationary at the crest of the highest gravity wave, which
corresponds to the stagnation point with u = v = 0. Thus, near the crest of gravity waves of large amplitude, the sample
points move slowly and are clustered. Figs. 14 (a) and (b) show the distribution of ¢ = ~/u2 + v2 on the free surface of pure
gravity waves and pure capillary waves, respectively. We can see that the absolute velocity ¢ is minimum at the crest x=0
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Fig. 9. Time evolution of the slope 6 on the free surface and the wave profile for gravity-capillary waves with F, =0.4170 and 1/W, = 0.006. 6 =
arctan(yy /Xy) (MEL) and arctan(yy /Xs) (UHT). Dashed line: MEL with filtering (56) and solid line: UHT without filtering. The initial value is the steady
solution of pure gravity waves progressing in permanent form with H/A = 0.095 (F; = 0.4170). The computational conditions are N =256 and At =
27 /2048.
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Fig. 10. Comparison of the error index Eerror(t) for gravity-capillary waves with F, = 0.4170. The error index is defined by (64). Dashed line: MEL with
filtering (56) and solid line: UHT without filtering. The initial value is the steady solution of pure gravity waves progressing in permanent form with H/A =
0.095 (F, = 0.4170). The computational conditions are (a) F, =0.4170, 1/W, =0.006, N =512 and At =21 /4096, and (b) F, = 0.4170, 1/W, = 0.014,
N =256 and At =27 /4096.

of pure gravity waves, and maximum at the trough x = 0 of pure capillary waves. This elucidates the clustering property of
sample points in MEL, which was observed in Figs. 12 and 13.

7.2. UHT for pure gravity waves and pure capillary waves

In the case of UHT, the distribution of sample points on the free surface is initially the same as that in MEL, but is almost

unchanged with time for waves progressing in permanent form. The initial distribution depends on sy = /x52 + Y52, and
the points are clustered near the point at which s, is small. In the case of pure capillary waves progressing in permanent
form, Crapper’s exact solution (65) can be written in the form

dz 1—AA\?
df =~ <1—+ AA> ’ (68)
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Fig. 11. Time evolution of the kinetic energy E, the potential energy Ep, the surface energy Es and the total energy Et = Ex + Ep + Es for gravity-capillary
waves with F, =0.4170 and 1/We = 0.006. Dashed line: MEL with filtering (56) and solid line: UHT without filtering. The initial value is the steady
solution of pure gravity waves progressing in permanent form with H/A = 0.095 (F, = 0.4170). The computational conditions are N =256 and At =
27 /2048.

(c) t=4x2r/16 (d) t=6x2r/16

Fig. 12. Time evolution of the sample point distribution near the crest of pure gravity waves progressing in permanent form with H/A = 0.095 (F, =
0.4170). The numerical method is MEL with N =256, At = 2w /2048 and filtering (55).

and, from this, we can obtain sy = |dz/do | =|dz/df]|-|df/do| as

1-A\?
<1 (o0 — 0 :trough)

1— Aec | 1+A
o= | e . (69)
1+ Ae 1+A4)\°
<m) >1 (0 — £m :crest)

Therefore, one can expect that more sample points are clustered near the trough for pure capillary waves.
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Fig. 13. Time evolution of the sample point distribution near the trough of pure capillary waves progressing in permanent form with H/A =0.34 (1/W, =
0.1804). The numerical method is MEL with N =256, At =2 /65536 and filtering (55).

25

. ; [

0.6 E— S
0.5 0
4 3 2 a1 0o 1 2 3 4 4 3 2 4 0 1 2 3 4
X x
(a) Pure gravity wave (H/\ = 0.095) (b) Pure capillary wave (H/\ = 0.34)

Fig. 14. Distribution of the absolute value g = +/uZ + v2 of velocity on the free surface of pure gravity waves with H/A = 0.095 (F; = 0.4170) and pure
capillary waves with H/A» =0.34 (1/W, =0.1804) in the frame of reference moving with waves. These waves are progressing in permanent form. In (a),
x=0 and x =+ correspond to the crest and the trough of pure gravity waves, respectively. In (b), x=0 and x = & correspond to the trough and the
crest of pure capillary waves, respectively.

For comparison, in the case of pure gravity waves progressing in permanent form, we can use Davies’ approximate
solution [16] given by

d

é —(1—BA)3 witho<g<1, (70)

from which s, can be found as

1/3 1=p""3>1 (60— 0 :crest)
—

71
A+p)7"13 <1 (0 — +m :trough) (71)

So = ‘1 —ﬂei")_
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Fig. 15. Distribution of s, =+/X,2 + ys2 on the free surface of pure gravity waves with H/A =0.095 (F; = 0.4170) and pure capillary waves with H/A =
0.34 (1/W, = 0.1804). These waves are progressing in permanent form. In (a), 0 =0 and o = £ correspond to the crest and the trough of pure gravity
waves, respectively. In (b), 0 =0 and o = £+ correspond to the trough and the crest of pure capillary waves, respectively.
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X X
(b.1) MEL (b.2) UHT
(b) t = 14 x 27/16

Fig. 16. Comparison of time evolution of the sample point distribution on the forward face (—2 < x < 0) near the crest of gravity-capillary waves with F, =
0.4170 and 1/W, = 0.006. Left: MEL with filtering (56), and right: UHT without filtering. The computational conditions are N =256 and At =27 /2048.

Under Davies’ approximation, the wave steepness H/A increases with 8, and 8 =1 corresponds to the highest wave that has
a stagnation point at the crest with a corner whose inner angle is 120 degrees. From Figs. 15 (a) and (b) for the distribution
of s, for pure gravity waves and pure capillary waves, respectively, one can conclude, along with egs. (69) and (71), that the
sample points are clustered near the trough of capillary waves at which s, is minimum, but not near the crest of gravity
waves at which s, is maximum. Thus, when the UHT scheme is used, the free surface is well-resolved near the trough of
capillary waves, but is poorly-resolved near the crest of gravity waves.
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Fig. 16. (continued)

7.3. MEL and UHT for parasitic capillary waves

Fig. 16 compares the time variation of the sample point distribution on the free surface for gravity-capillary waves with
F, =0.4170 and 1/W, = 0.006. The initial wave profile is the traveling gravity wave solution obtained in section 6.3. This
figure enlarges the forward face near the crest of the underlying gravity wave. The results can be summarized as

(i) At the initial stages (t <14 x 27 /16)
In MEL, the sample points are clustered near the crest (—0.5 < x < 0) of the underlying gravity wave, and the spatial
resolution decreases for x < —0.7 where parasitic capillary waves are generated, as shown in Fig. 16(b.1). On the other
hand, in UHT, the spatial resolution for x < —0.7 remains almost the same, as shown in Fig. 16(b.2).

(ii) After generation of parasitic capillary waves (t > 14 x 27t /16)
In MEL, the sample points are clustered not only near the crest of the underlying gravity wave, but also near each
crest of parasitic capillary waves, as shown in Figs. 16(c.1) and (d.1). On the other hand, in UHT, the sample points are
clustered near each trough of parasitic capillary waves, as shown in Figs. 16(c.2) and (d.2).

These results demonstrate that UHT is advantageous over MEL for computation of parasitic capillary waves as the spatial
resolution is required near the trough of capillary waves, as shown in Fig. 6 and described in section 7.2. On the other hand,
as shown in Figs. 16(c.1) and (d.1) and described in section 7.1, the sample points on the free surface in MEL tend to cluster
near the crest of waves, which is desirable for computation of steep gravity waves. These results indicate that, from the
point of view of spatial resolution on the free surface, UHT is suitable for computation of capillary dominated waves, while
MEL is for gravity dominated waves.

The sample points on the free surface could be redistributed such that they are always clustered near the point at which
wave profile sharply changes (for example [2]). Nevertheless, application of this idea to UHT should be explored with care
not to compromise numerical accuracy, which is left for a future work.
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8. Conclusions

We have considered two different numerical methods for fully nonlinear computation of unsteady motion of gravity-
capillary waves, with focusing on the formation of parasitic capillary waves on a traveling gravity wave, on water of infinite
depth within the framework of irrotational plane flow. One is the Mixed-Eulerian-Lagrangian (MEL) method based on a
boundary integral formulation presented in section 2.1, and the other is the method using unsteady conformal mapping, the
unsteady hodograph transformation (UHT) method in section 2.2. In UHT, the flow domain is mapped onto the unit disk
and the free surface is fixed on the unit circle, as shown in Fig. 1.

In both methods, spatial derivatives are spectrally estimated under periodic boundary conditions, as shown in section 3.1.
To control aliasing errors due to the use of truncated Fourier series, a filtering function is applied when taking spatial
derivatives. The linear stability analysis around the equilibrium in section 4 has shown that MEL is unstable only when a
filtering function is used only for spatial derivatives and requires the additional condition (37) to ensure its stability [4,5].
On the other hand, UHT is shown linearly stable even when the same filtering function is applied only to spatial derivatives.
This difference arises from the nature of singular integrals in the two methods. It should be remembered that the free
surface is mapped onto a flat surface or a unit circle in UHT, but it is moving in time in MEL. As a consequence, the
kernel of cotangent function in MEL depends on the dependent variable z, and, therefore, nonlinear while that in UHT is
independent of any dependent variables.

We have presented some computed results using the two methods, MEL and UHT, for pure gravity waves, pure capillary
waves, and gravity-capillary waves, in section 6. For both methods, a pseudo-spectral method based on FFT has been used
to compute spatial derivatives, and the Runge-Kutta method of 4th-order for numerical time integration. For pure capillary
waves and gravity-capillary waves, it was found that MEL could be numerically unstable even with filtering. On the other
hand, the results have shown that UHT is more stable and produces highly accurate solutions without filtering.

The generation of parasitic capillary waves is successfully computed using UHT even without filtering. Note that both
methods could numerically model the initial stage of the generation of parasitic capillary waves, but MEL fails to continue
accurate computation beyond the initial stage. As remarked by Boyd [6], we should notice that the filtering technique should
not be used, if possible, for reliable computing. From our numerical results, we may conclude that, compared with MEL,
UHT has some merits in numerical stability, accuracy and reliability.

In addition to the linear stability considered in section 4, the difference between the two methods is partially due to
the clustering property of the sample points on the free surface as discussed in section 7. Comparison of the sample point
distribution suggested that, from the point of view of spatial resolution on the free surface, MEL is suitable for gravity
dominated waves and UHT for capillary dominated waves.
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Appendix A. Energies of gravity-capillary water waves

Each energy of gravity-capillary water waves can be written in the dimensional form using the complex coordinate
Z* = X* +iY* and the complex velocity W* =9F*/9Z* = U* —iV* in the inertial frame as

1
Ex(t) = /fip(U*%v*z)dX*dY* :
D*

B 7
Ei(t) = //ng*dY*dX* , (A1)
X: 0

Eft) =T /ds*—k :
S*

where D* is the flow domain, X} and X} are the X* coordinates of the points A and B shown in Fig. 1(a), §*: Y* =

n*(X*,t) is the free surface and ds* = v dX*? + dY*2. We can obtain these energies in the non-dimensional form using
UHT in the frame of reference moving with waves as follows:
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(i) The case of F, >0

EX(t 175\ |
Ex(t) = E® = —c (ﬁ) f(lﬁ—y)(% —Xg)do |

pgx3 2
Ep(t) = O _ 11 /ﬂ 2xydo (A2)
P = 0e3 T T 20n)3 Y *o€a ’
—JT

4
E%(D) 1 F?
Es(t) = > — [ (X2 +ys2—1do .
s(0) YoE anef( Xs*+ Yo )do
o

(ii) The case of F; =0 (pure capillary waves)

T
CE®O 1w,
EK(t)_T = —5(27_[)2/(1#—37)(050 —Xg)do
E(0)
= = A3
Ep(t) ™ 0, (A3)

e

0] 1 5 2
Es(t) = T (/%62 +Yyo? —1)do .
-

By changing o to —« in (A.2) and (A.3), we can get the equations for these energy in MEL.
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