nnnnnnnn 1

UNIVERSITE
JOSEPH FOURIERE

HABILITATION A DIRIGER DES RECHERCHES

Turbulent transport
of particles and fields

Mickael Bourgoin

2012







Table of contents

1 Introduction 5
2 Lagrangian structure of turbulence 9
2.1 General context . . . . . . . L e e 9
2.2 3D - high resolution optical Lagrangian tracking . . . . . ... ... ... ... ... .. 10
2.3 The relative dispersion of pairs . . . . . . . . ... 12
2.3.1 Superdiffusive regimes . . . . . . ... e 12

2.3.2 Richardson vs Batchelor regime . . . . . . . .. .. ... L. 14

2.3.3 Distance-neighbor function - another Richardson / Batchelor controversy . . .. 15

2.3.4 Discussion and conclusions . . . . . . .. ... 18

2.4 Lagrangian intermittency . . . . . . . .. . Lo 19
2.4.1 Velocity increments and intermittency phenomenon . . . . . ... ... ... .. 19

2.4.2 Experimental characterization of Lagrangian intermittency . . . . . ... .. .. 20

2.4.3 Discussion and conclusions . . . . . . . . ... 21

2.5 On the validity of Kolmogorov’s local isotropy hypothesis . . . . . .. ... ... .. .. 22
2.5.1 Discussion and conclusions . . . . . . . . . ... 25

3 Turbulent transport of material particles 27
3.1 General context . . . . . . .. e 27
3.2 Turbulent dynamics of isolated particles . . . . . . . . . . ... .. ... ... ... 28
3.2.1 Inertial particle acceleration : a brief review . . . . . . . .. ... ... 28

3.2.2 Experimental setup. . . . . . . . .. 29

3.2.3 Particle dynamics . . . . .. 30

3.2.4 Dicussion and conclusions . . . . . . . ... 34

3.3 Collective dynamics of particles in turbulent flow . . . . . .. . ... ... ... ..... 36
3.3.1 Imtroduction . . . . . . . .. e 36

3.3.2 Experimental setup. . . . . . ... 37

3.3.3 Preferential concentration evidence and quantification . . . . .. . ... ... .. 40

3.3.4 Conclusions and outlooks . . . . . . . . . . ... ... 44

4 Transport of magnetic field by a turbulent flow of liquid metal : MHD and dynamo

effect 49
4.1 General Context . . . . . . . . e 49
4.2 VKS2 - turbulent dynamo experiment . . . . . . ... ..o 51
4.2.1 First experimental observation of a turbulent dynamo . . . . . . . . ... .. .. 51
4.2.2 Dynamical regimes . . . . . . . .. 52
4.2.3 Discussion and conclusions . . . . .. . ... 52
4.3  An experimental model of a Bullard-von Karman (BVK) dynamo . . . . . . . ... ... 95
4.3.1 The BVK experiment . . . . . . . . . . . . ... 55
4.3.2 The BVK dynamo . . . . . . . . . . . e 56
4.3.3 Discussion and conclusions . . . . . .. ... L0 L 56



TABLE OF CONTENTS

5 Conclusion 59
6 Research perspectives 63
6.1 General context . . . . . . . . L e 63
6.2 Influence of large scale properties of turbulence . . . . . . . . ... .. ... ... .... 63
6.3 Collective effects of particles in turbulence . . . . . . . . .. ... ... ... ....... 65
6.4 The role of turbulent drag on the motion of finite size objects . . . . . . . . .. ... .. 66
6.5 Influence of nano and micro-scale interfacial properties on the macroscopic mixing of
particles . . . . .o e 67
6.6 MHD processes in turbulent plasmas . . . . . . .. ... L 0oL 68



Chapter 1

Introduction

In spite of almost two centuries of active research, a complete frame for describing and accurately
predict turbulent flows has not emerged yet. The difficulty in describing turbulence appears at the very
early stage. As noted by Tennekes and Lumley [101], giving a definition of the phenomenon is already a
challenge. This might be related to the very fundamental character of turbulence and to its ubiquitous-
ness, which makes it at the same time familiar and mysterious. As most of such fundamental things,
a definition can only be approached by an enumeration of empirical properties. A series of key words
serving this purpose can be clearly identified from classical turbulence textbooks : for instance, without
being exhautsive, statistics, complexity, irregularity, randomness, multi-scaling, whirls, intermittency,
mizing, dispersion form part of the semantic field which globally defines what we mean by turbulence.

In parallel with the semantic issue, comes the technical difficulty of turbulence theoretical description.
Though an exact theory for turbulence does a priori exist, the strong non-linearities of Navies-Stokes
equations seem to vanish any hope of ever finding an analytical solution of the problem. As for the defi-
nition matter, unless a relevant radical change of paradigm is ever found, we are therefore committed to
simply find the best possible description of the phenomenon in terms of an enumeration (which ought to
be as complete as possible) of the mathematical and physical properties —mainly in a statistical sense—
of these unknown solutions, seeking in particular for universal behaviors.

The first stone in building such a statistical description in modern history of turbulence starts with
Richardson, who proposed in the 1920s a multi-scale description of the phenomenon in terms of an
energy cascade, where turbulence appears as a hierarchy of random eddies with sizes ranging from
the scale where energy is injected down to the scale where it is dissipated by viscosity. This range of
scales defines the inertial range of turbulence. Though we know today that this cascade results from
the non-linear interaction of Fourier modes of the velocity field, we are still unable to quantitatively
model and predict turbulence statistics over the entire range of inertial scales. Since 1941, Kolmogo-
rov’s ideas dominate the common way to describe turbulence, essentially by means of the moments of
velocity increments (the so-called structure functions). In spite of some successes (as the 5/3 turbulent
spectrum, the 4/5 law or recent progresses in multi-fractal description) it is a constative fact that our
toolbox for turbulence investigation remains incomplete and not suited yet to produce an accurate and
predictable description (finite Reynolds number effects, anisotropy effects, intermittency phenomenon,
turbulent transport, etc. are, for instance, just a few of the remaining mysteries).

As a consequence of this situation, from a fundamental point of view, it is an usual feeling that
the mysteries and the blockage we face in turbulence may be due to a wrong angle of attack of the
problem, related to the lack of an appropriate tool to look at it properly. To put it in other words, it
may simply be to early to find precise answers as very likely we didn’t find yet the good questions.
This manuscript follows, somehow, this idea : the general tone is intentionally more interrogative than
affirmative. It is often driven by the motivation of proposing new investigation tools which may offer
different —or at least complementary— points of view and which may help questionning common credos,
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in an unblocking scope.

These pages give a synthetic view of my personal research contribution to this effort, in the field of
turbulent transport phenomena. Three major topics will be discussed :

e the Lagrangian structure of turbulence;
e the turbulent transport of material particles ;

e the magnetohydrodynamic transport of magnetic field in turbulent flows of liquid metals.

This work is primarily experimental (including conception and developments of innovating instrumen-
tation and facilities), though the modeling effort of the studied phenomena is constant and has often
motivated fruitful collaborations.

These topics have in common the fact that they concern transport properties of turbulence, in
a broad sense, which can be taken as a unifying guideline. Though the research presented here is
mainly academic, it is also motivated by the increasing requirements for modeling practical applications
where turbulent transport is crucial (pollution dispersion, mixing, combustion, etc.). The capacity of
turbulence to transport, mix and disperse substances, particles and fields is indeed one of its main
characteristics. Establishing models to predict accurately mixing properties of turbulence remains an
important challenge. In industrial systems for instance, this is directly related to processes efficiency,
with important economical and environmental issues. Such models have been developed since the pio-
neering work by Taylor and Richardson in the 1920’s [100, 88], but their experimental validation is
still ambiguous. Some of these descriptions are naturally developed in a Lagrangian framework, where
the flow is described from the trajectories of its fluid elements. For instance, a key ingredient in the
statistical modeling of mixing relies on the dipersion of pairs of fluid particles, the separation of two
nearby fluid elements being naturally related to concentration fluctuations of a dispersed passive sub-
stance [68, 94]. Similarly, the coupling between a conducting fluid and a passive magnetic filed (this
is the domain of magnetohydrodynamics) is directly related to the advection of material lines in the flow.

An important effort of my work aims at improving our capacity to analyze and investigate such
turbulent transport phenomena. For an experimentalist, this pairs with the development of new expe-
rimental tools. In the present case, I have implemented highly resolved Lagrangian techniques (both
acoustical and optical), made accessible in the last decade thanks to impressive technological advances.

I have then applied such Lagrangian measurements to investigate fundamental properties of turbu-
lence itself but also the transport properties of material particles whos dynamics deviates from that of
tracers. My contributions to the Lagrangian turbulence investigation are presented in the first chapter,
with a particular focus on relative dispersion, small scale intermittency and anisotropy. The second
chapter is dedicated to the turbulent transport of material particles. Predicting the dynamics of such
particles dispersed and transported in a turbulent flow remains a challenge with important applications
in industrial and natural systems (dust and pollutants dispersion, industrial mixers, sediments in rivers,
dispersion of gametes of marine animals, water droplets in clouds, atmospheric balloons, etc.). However
our modelling capacity of these phenomena is still very limited as writing the equation of motion of a
single particle in a turbulent field is already problematic, not to mention the subtle couplings which
appear as the seeding density is increased.

In parallel to the transport of particles, I have investigated the advection of a magnetic field by a
turbulent flow of liquid metal. A remarkable property of this advection is that, under specific condi-
tions, the stretching and folding of magnetic field lines can sustain the spontaneous amplification of
magnetic energy. This instability, known as dynamo effect, has been proposed by Larmor in 1919 as
being responsible of the magnetic filed of planets and stars. It is only at the beginning of the 21st
centuries that three laboratory experiments became capable of reproducing this mechanism. The last



chapter of this manuscript is dedicated to the VKS experiment —which is the first, and so far only,
successful experimental dynamo in a fully turbulent flow of liquid Sodium— and to related investigations
of magnetohydrodynamic (MHD) induction mechanisms in a smaller liquid Gallium experiment.

The final chapter of this manuscript is dedicated to a short description of my perspective research,
including some ongoing projects.

To finish this introduction, I would like to emphasize that the personal contributions which are pre-
sented here, have benefited from unvaluable collaborations without whom they won’t have been possible.
These include in particular the EDT team at LEGI, Jean-Francois Pinton’s group at Laboratoire de
Physique de I’Ecole Normale Supérieure de Lyon, Eberhard Bodenschatz’s group at Cornell University
and the VKS team.
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Chapter 2

Lagrangian structure of turbulence

2.1 General context

Turbulence governs the vast majority of fluid flows in nature and industrial applications from at-
mospheric dynamics to mixing and combustion. Despite its ubiquitousness, turbulence remains one of
the deepest unsolved mysteries of classical physics. Even if the equations of motion of turbulent flows
are perfectly known since Navier and Stokes, more than a century ago, its complexity (primarily driven
by its non-linearity) annihilates any hope of finding analytical solutions. We are then forced to turn to
phenomenological modeling to gain insight into the behavior of turbulent flows. In 1922 L. F. Richard-
son introduced the first description of turbulence as a multiple scale phenomenon (Richardson cascade)
where mechanical energy is injected at large eddies, and as they become unstable, they split into smaller
eddies to which energy is transferred, and so on until eventually viscous dissipation stops the cascade
at some small scale where viscosity becomes dominant. In 1941 A. Kolmogorov proposed a quantitative
statistical description of turbulence [54] as a self-similar cascade with universal properties.

Taken together, Kolmogorov’s hypotheses state that in intense turbulence and well away from any
boundaries or singularities the statistics of turbulent flow should be universal at length and timescales
that are small compared with the injection of energy into the flow. This implies in particular that at
sufficiently small scales, turbulence becomes homogeneous and isotropic, an hypothesis known as local
isotropy. In Kolmogorov’s approach the mean energy dissipation rate (e) then becomes the only relevant
parameter governing the dynamics of structures in the inertial range. Since then, statistical turbulence
modeling has been dominated by Kolmogorov’s ideas, whose 1941 hypotheses have so influenced the
field that they are simply known as the ‘K41’ phenomenology. The great utility of the K41 model lies
in its prediction of universal scaling laws for velocity increments statistics. However, K41 is known to
fail describing important features of real turbulent flows, as for instance the intermittency phenomenon.
This has stimulated many theoretical studies trying to refine K41 phenomenology, including Kolmogo-
rov’s refined hypotheses of self-similarity in 1962 (known as K62) and more recently multifractal models
[77].

In the same spirit of finding alternative, or at least complementary, descriptions of turbulence, new
modeling paths have emerged during the last decades, based on a stochastic Lagrangian description
of turbulence [93]. In a Lagrangian point of view, fluid statistics (velocity, acceleration, pressure, etc.)
are considered along fluid particles trajectories, contrary to the traditional Eulerian approach where
the same statistics are considered at fixed points in space where fluid particles do stream continuously.
Whereas most of our experimental knowledge of turbulence (including Kolmogorov’s ideas) comes from
an Eulerian approach, the Lagrangian approach offers complementary observations. Moreover in several
cases the Lagrangian point of view offers a more natural framework [112]. This is the case for instance
for dispersion issues (and related mixing problems) for which a particulate description (rather than
a field approach) is often more relevant. However, direct Lagrangian measurements in fully developed
turbulence have only become possible in the last decade thanks to the advent of optical and acoustical
technologies which allows to accurately track tracer particles with a sufficiently high spatial and temporal
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resolution, in order to characterize their dynamics over the entire range of inertial scales. For this
reason, until very recently, models and theoretical advances in the Lagrangian framework could not be
confronted to or guided by reliable experimental data.

With this perspective I have explored three important questions related to the Lagrangian properties
of turbulence :

— The relative dispersion of pairs;
— The Lagrangian intermittency ;
— The validity of Kolmogorov’s local isotropy hypothesis;

This required the development of a high resolution particle tracking setup [21] (figure 2.1) which I
have entirely implemented as a postdoctoral associate in E. Bodenschatz group at Cornell University
between 2003 and 2005, together with Haitao Xu (also postdoctoral associate) and Nick Ouellette (PhD
student).

Beyond the experimental challenge of achieving such Lagrangian measurements, my motivation to
investigate these specific questions relies on their fundamental and practical importance : (i) pair dis-
persion is directly related to mixing properties of turbulence and also to fundamental scaling laws which
remained to be investigated experimentally ; (ii) intermittency is one of the biggest fundamental mys-
teries of small scale turbulence, whose accurate description is in turn important for the development of
accurate sub-scale models (for instance for larg eddies simulations) and (iii) the local isotropy hypothe-
sis is the basis of most theoretical descriptions of turbulence and directly impacts the relevance of most
turbulence models. As we will see, the results I present farther appear to question some usual positions
and have stimulated interesting debates and exchanges in the turbulence community. This is particu-
larly the case for the relative dispersion and local isotropy studies ; intermittency investigation is more
factual and its importance relies on the unprecedented resolution of the measurements of Lagrangian
anomalous exponents.

After a brief description of the experimental setup and its technological challenges, I present in the
following sections the main results on these topics.

2.2 3D - high resolution optical Lagrangian tracking

In the experiments presented in this chapter, turbulence is genrated by counter-rotating two baf-
fled discs in a closed plexiglass cylindrical chamber containing 120 liters of water, described in detail
in [108]. This is the well-known von Karmén flow configuration. While this flow is both anisotropic
and inhomogeneous, it can be used to achieve very high Reynolds numbers (approaching Ry ~ 10%)
in a relatively small amount of laboratory space. In addition, the size and the confinement of the flow
makes it well-suited to Lagrangian measurements compared to wind tunnels or other configurations
with strong mean flows, where it is significantly more difficult to follow tracer particles for long periods
of time [5, 85, 84]. Several techniques can then be used for direct Lagrangian tracking, which are essen-
tially separated in two families : optical tracking and scattering tecnhics (mostly based on Laser and
acoustic doppler velocimetry). For the present study, I have implemented a multiple high-speed camera
system capable of tracking optically, in 3D, hundreds of trajectories of particles with sufficient spatial
and temporal resolution to resolve the smallest and fastest turbulent scales in fully developed turbulence.

The flow is seeded with very small neutrally-buoyant tracer particles which behave as fluid ele-
ments. These tracers are tracked using three high speed cameras. Optical three-dimensional Lagrangian
particle tracking can broadly be broken into three steps. First, the particle images are identified from
the recorded camera frames and their centers are located, ideally with sub-pixel resolution. Next, the
two-dimensional coordinates of the particle centers found from each camera are correlated to produce
three-dimensional particle positions. This stereomatching step has the added benefit of filtering out spu-
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rious particles, since they will not match images from the other cameras. Finally, the three-dimensional
coordinates of the particles are followed in time, generating particle tracks. An analysis of Lagrangian
particle tracking algorithms was given by Ouellette et al. [75]. Using three or more cameras (instead of
two theoretically sufficient for a stereo-tracking) has two main benefits : (i) when a particle is visible
from the three cameras simultaneously, we get redundant 3D information on particles position which
is then located with a higher resolution (typically equivalent to 1/10'" of a pixel) and (ii) when many
particles are present in the measurement volume, situations occur where a particle may be hidden by
another along the line of view of one of the cameras; increasing the number of cameras increases the
probability that all the particles are seen by at least two cameras, making the 3D positioning always
possible for most of them ; we have empirically shown that 3 cameras (at 256 x 256 pixels each) allow
to simultaneously track around 300 particles with sub-pixel resolution. These particle tracks are then
used to study multi-particle statistics such as the relative dispersion discussed in 2.3.

It is important to note that resolving particle motions in intense turbulence requires an imaging
system with a very high temporal and spatial resolution. In terms of time resolution, for efficient and
accurate particle tracking, such a system must over-resolve the Kolmogorov timescale 7, = \/1/—/6, the
smallest turbulent timescale, especially when time derivatives of the particle motion are desired (to
investigate velocity or acceleration for instance). 7, is typically very short; for example, in our water
flow at Ry = 815 (the highest Reynolds number reported here, 7, = 0.544 ms). Making at least ten mea-
surements per 7, thus corresponds to a minimum imaging rate of 18 000 frames per second ; even faster
recordings are required to make very accurate measurements. Previously, due to the lack of commercial
cameras capable of recording images at these speeds, this technique was limited to the measurement in
flows with low level of turbulence [74, 105]. For high turbulence level, a similar technique using optical
silicon strip detectors in the vertex detectors of high-energy particle accelerators has been implemented
by Voth et al.. [108, 57]. These strip detectors, however, have proved to be unsuitable for measuring
multiple particles simultaneously. The same difficulty remains for Doppler techniques (either acoustic
or optic). For the work presented here, we have used the best available commercial high-speed cameras
(at the time this research was done). We have used Phantom v7.3 CMOS cameras from Vision Research
Inc., which are capable of recording images at a rate of 27 000 frames per second at a resolution of 256 x
256 pixels. In terms of spatial resolution, considering the subpixel accuracy (of the order of 1/10th when
three cameras are used simultaneously), the effective resolution is therefore of the order of “2560x2560”
pixels what ensures that more than three decades of spatial scales are resolved and covers, in most cases,

Fi1a. 2.1 — Sketch of the experimental apparatus.The trajectories of tracer particles were recorded by
three high-speed cameras in a 5 x 5 x 5 cm® subvolume in the centre of the tank. The tracers were
illuminated by two pulsed Nd :YAG lasers with a combined power of roughly 150 W. The cameras were
arranged in a single plane in the forward scattering direction from the lasers with an angular separation
of roughly 45°. The discs rotated about the z-axis.
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the entire range of inertial scales.

Another requirement concerns the size of the tracked particles which must be smaller than the dis-
sipation scale of the flow (7 = (v®/€)'/*) in order to ensure that the particle does behave just like a real
fluid element. I used transparent polystyrene microspheres with a diameter of 25 pm and a density 1.06
times that of water. These particles are smaller than or comparable to n for all the Reynolds numbers
reported in this work, and have previously been shown to act as passive tracers in this flow [109]. On
this point, I also refer the reader to chapter 3 which discusses inertial particles issue and the departure
from tracer behavior.

I would also like to stress the huge amount of data to be recorded and processed in such measure-
ments. At the considered repetition rates to the cameras (of several 10% frames per second) and sensor
resolution, the overall data rate exceeds several gigabytes per second of acquisition. This is an impor-
tant constraint, also found for instance in recent time resolved PIV systems, which defines a new era
in experimental fluid dynamics, where instrumentation must be coupled to efficient network capacities
and high performance computation systems. The tracking system I developed is indeed connected to
a dedicated cluster where each node directly communicates with the cameras in order to improve the
data transfer and processing.

In the following sections I describe the results I obtained with this apparatus on the questions of pair
dispersion, Lagrangian intermittency and local isotropy hypothesis. I would like to emphasize however
that these were only the first studies of many that followed after I left the group. This high resolution
tracking system has now become the state of the art in terms of Lagrangian techniques and is nowadays
among the most accurate measurements available in turbulence research. However, it should be noted
this technique is still at its childhood, and the room for improvement is very important. For instance,
several groups in the world are working now on the development of onboard pre-processing, using Field
Programmable Gate Arrays (FGPAs) directly mounted in the cameras, prior to the data transfer. This
will reduce the amount of data to be effectively transferred from the cameras, allowing for even higher
repetition rates, hence improving the overall resolution of next generation tracking systems.

The system I built with H. Xu and N. Ouellette, has now moved to the Max Planck Institute in
Gottingen (together with E. Bodenschatz group), and has been upgraded with newest cameras (faster
and with higher resolution). It is now being used primarily to investigate the turbulent dynamics of
material particles (which do not behave as tracers).

2.3 The relative dispersion of pairs

2.3.1 Superdiffusive regimes

In a quiescent fluid, the relative dispersion of two fluid elements (or tracer particles) is dominated by
diffusion. The particles undergo Brownian motion, and the mean square separation <A2> between them
grows linearly in time. In a turbulent flow, however, if the two particles are separated by distances smaller
than the characteristic size of the largest eddies in the flow, they will separate faster (superdiffusively). At
large separation times and distances, the local correlations responsible for the superdiffusive separation
will no longer be present, and, on average, the relative dispersion will again be linear in time, so that
an effective large scale Brownian behavior is recovered. Despite almost 80 years of scientific inquiry
into relative dispersion (2, 9-17), no clear experimental verification of the theoretical predictions has
emerged. In particular a clear experimental characterization of the superdiffusive regime remained to
be done. Two critical unresolved questions being the diffusive exponent and the extent to which the
initial separation of the fluid particles influences their subsequent motion.

Predictions for the superdiffusivity of pair dispersion in turbulence date back to 1926, when Richard-
son [88] suggested that the mean square separation between two particles in the range of inertial scales
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Fia. 2.2 — A pair of measured particle trajectories at Ry ~ 690. The small spheres mark every other
measured position of the particles and are separated by 0.074 ms (7, /13) in time; the large spheres
mark every 30th position. The color of the spheres indicates the magnitude of each particle’s absolute
velocity in units of m/s. The particles enter the measurement volume as indicated by the arrows and
separate under the influence of the turbulence.

should grow superdiffusively in time as t3. By applying Kolmogorov’s scaling phenomenology [54], Obu-
khov [70] specified that in the inertial range of turbulence, where the only relevant flow parameter is the
energy dissipation rate per unit mass €, the mean square pair separation should grow as <A2 (t)> = get?,
whith g a universal constant. An important feature of the Richardson-Obukhov superdiffusive predic-
tion is that the separation rate is cubic in time and independent of initial separation. The absence of
initial separation is however more an assumption than a consequence of Richardson-Obukhov’s predic-
tion, since the t> law can indeed be derived by simple dimensional analysis only if initial separation is
considered as an irrelevant parameters. In this case the only relevant parameters being <A2 (t)>, € and
t, Richardson-Obukhov is a direct result of Pi-Buckingam theorem as the only possible relation dimen-
sionally consistent. In turbulence lectures, Richardson-Obukhov ¢? regime is generally considered as the
law for turbulent disperions, although despite significant efforts, there has been no unambiguous expe-
rimental observation of the Richardson—Obukhov law, and best estimates of the Richardson constant
span a full order of magnitude [94]. In 1950 Batchelor [8] refined Richardson and Obukbhov’s work by
considering initial separation as a possible relevant parameter of the problem. In this case, he predicted
that two different dispersion regimes should exist for the dispersion of particles with initial separation at
inertial range scales : for times shorter than a characteristic timescale ty, which depends on the initial
separation of the pair, the mean square separation should grow ballistically as t?; the t3 law being
expected only for times longer than ty. More precisely, if A(t) is the separation of two fluid elements
at time ¢ and defining Ag as the initial separation between the fluid elements, Batchelor predicted that
for Ag in the inertial range

1/3
L0y (eAg)?? 2 if t<ty= (%3)
. L2
<[A(t) - Ao} > =9 get? if to<t<Ty (21)
Dt if T, <t

where (5 is the universal constant in the inertial range scaling law for the Eulerian second-order velocity
structure function, which has a well-known value of approximately 2.13 [97] (interestingly, this relation
directly bridges Eulerian and Lagrangian approaches). In the classical cascade model of turbulence, t
corresponds to the eddy turnover time at the scale Ay and may be interpreted as the time for which the
two fluid elements “remember” their initial relative velocity as they move in the same eddy of size Ag.
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F1a. 2.3 — (a) Evolution of the mean square particle separation. The mean square separation between
particle pairs is plotted against time for 50 different initial separations at a turbulence level of Ry ~ 815,
with the time axis normalized by the Kolmogorov scales. Each curve represents a bin of initial separations
1 mm wide (437), ranging from 0 to 1 mm to 49 to 50 mm. The curves are scaled by the constant
11/3Co(eAg)?/3 (Eq. 2.1).The data collapse onto a single universal power law. The bold black line is
the power law predicted by Batchelor. Because the smallest Ay measured is not in the inertial range,
we do not expect it to scale perfectly as t2, and indeed it does not scale as well as the larger Ag. The
inset shows the same curves scaled simply by the Kolmogorov length, for which we see no scale collapse.
For both plots, we see no Richardson-Obukhov ¢® scaling. (b) Mean square separation with time scaled
by to. The mean square separation at Ry ~ 815 compensated by Batchelor’s scaling law (Eq. 2.1) is
plotted against time in units of #y. Plotted in this way, a plateau corresponds to Batchelor scaling. The
inset shows the same compensated data plotted against time and scaled by the Kolmogorov time 7, .
The data clearly collapse significantly better with time scaled by tg. The data begin to deviate from a
2 power law at a universal time of about 0.1 .

For times on the order of tg, this eddy breaks up, and the growth of the pair separation is then expected
to undergo a transition to Richardson-Obukhov scaling. According to this prediction, at short times
(namely ¢t < tg), relative dispersion is ballistic and initial separation dependent, while it accelerates for
to < t < Ty, at the same time as it looses the memory of its initial separation. For times much larger
(namely ¢ > T7,) a Brownian-like dispersion is recovered as the two particles evolve then without any
correlation. The aim of this study was to investigate this scenario by a systematic analysis of dispersion
of pairs of particles in a highly turbulent flow, emphasizing the role of initial separation of the particles.

2.3.2 Richardson vs Batchelor regime

Figure 2.2 shows an example of two simultaneously particle tracks measured in our experiment.
Figure 2.3a shows measurements of relative dispersion for turbulence levels up to Ry ~ 815. We found
that for experimentally accessible initial separations, our data scales as t? for more than two decades in
time, with no hint of classical Richardson-Obukhov ¢ scaling. This behavior holds for initial separations
throughout the entire inertial range, even for large initial separations (up to 70% of the largest length
scale of the turbulence). When we scaled our relative dispersion data by the constant predicted by
Batchelor, given in Eq. (2.1), the curves collapsed onto a single > power law. The line drawn in figure 2.3a
is %Cg(er)z/ 342 (with no adjustable parameter). It is important to stress the remarkable quality of
the collapse in the main figure where 50 curves are represented, one for each initial separation. In
figure 2.3b, where time is plotted in units of 7;, , the data for different initial separations start deviating
from the 2 law after a time ¢* which depends on Aq (see inset of figure 2.3b). If, however, time is
rescaled by Batchelor’s tg = (A3/ €)'/3 (main figure 2.3b), the data for each initial separation deviate
from Batchelor’s prediction at the same universal value of roughly ¢* /¢y ~ 0.1. This behavior prevails for
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all the Reynolds number explored (between Ry 200 and 815). Above t*, the measurements show that the
separation rate is slower, suggesting the transition toward the fully uncorrelated brownian dispersion,
with no hint of an intermediate accelerated Richardson-Obukhov 3 law.

I would also like to stress that the Batchelor t? law appears to be very robust, what may seem
in some sense surprising, given the large-scale inhomogeneity and anisotropy present in our flow. It is
therefore very likely that the same law should be present in other real-world flows that are not perfectly
homogeneous and isotropic.

Our measurements also confirm the importance of initial separation as predicted by Batchelor in
Eq. (2.1) at two levels : (i) the extent of the ballistic regime (given by to = (A3/€)'/3) increases as Ag/g ;
(ii) the ballistic separation rate is also proportional to Ag/ 3 This initial separation dependence has
important practical consequence since in any real situation of relative dispersion (let say for instance
the dipersion of a cloud of polutant), the initial source will have a finite size and therefore most pairs
will have a nonzero Ay.

2.3.3 Distance-neighbor function - another Richardson / Batchelor controversy

In Richardson’s seminal paper [88], he suggested that turbulent relative dispersion can be described
by a diffusion equation, although one where the diffusion constant K (r,t) is a function of space and
time (non-fickian diffusion). With the additional assumption that the flow is isotropic, the equation can
be reduced to a single spatial dimension, namely

%q(r, £ = 712% [7»2}{(7», ) aqg; t)] . (2.2)

q(r,t), which Richardson called the distance-neighbour function, represents the spherically averaged pro-
bability density function (PDF) of the relative dispersion. Assuming the boundary conditions ¢g(oco,t) = 0
and ¢(r,00) = 0, equation (2.2) admits a self-similar solution if we additionally assume the initial condi-
tion ¢(r,0) = §(r), (i.e. diffusion from a point source).

The exact form of the distribution ¢(r,t) then depends on the expression of the diffusivity coefficient
K(r,t) as a function of space and time. If for simplicity we assume time and space power laws for the
diffusivity coefficient K (r,t) = r®t?, dimensional consistency with K41 imposes that 3a 4 23 = 4 [17].
In his original work, Richardson assumed K o r4/3 (the celebrated 4/3 Richardson law), corresponding
to « =4/3 and 8 = 0. Under these conditions, Richardson showed that

qr(r,t) = At exp

r2/3
B~ |, (2.3)

where Ar and Bp are integration constant. Subsequently, Batchelor proposed instead that K could be
timescale dependent rather than spatial scale dependent and proposed that K(r,t) o< t2 [9] (o = 0,
8 = 2), leading to

2
qp(r,t) = At~ exp |:_BBt—3] . (2.4)

Note that both the Batchelor and the Richardson analytical expressions for the distance neighbour
function give a ¢3 Richardson-Obukhov like dispersion regime for (r?) (t) = [ r%q(r,t)dr. This is a direct
consequence of the fact that both laws are derived for the dispersion from a point source (particles with
zero initial separation), and by dimensional constraint (as described before) the absence of initial scale
imply in both cases a Richardson-Obukhov ¢? law for the mean separation evolution <7’2>. No analytical
solution of (2.2) is known for a finite size dispersive source. Therefore this new Richardson-Batchelor
controversy should not be confused with the t? vs 3 controversy discussed previously.

We cannot easily replicate such a point source condition in the laboratory experiment. We therefore
propose to empirically approximate this condition, by subtracting the initial separation of each particle
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F1G. 2.4 — The distance neighbour function for different initial separations at Ry = 815. The red straight
line is Richardson’s predicted PDF, while the green curved line is Batchelor’s. The symbols show the
experimental measurements. Each plot shows a different initial separation ; for each initial separation,
PDFs from 20 times ranging from 7, to 207, are shown.

pair componentwise and considering g(or,t), where we define ér = |A — Agy|. Moreover for consistency
with the observed dispersion regime reported in previous section (which is clearly not Richardson-
Obukhov), the expressions for the distance neighbour function can be rewritten as

—3/2 or2/3
and
—3/2 or?
qp(or,t) = Al (or?) 2 exp [—Bg (57‘2>] (2.6)
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Fic. 2.5 — The distance neighbour function for different initial separations at Ry = 815 without subtrac-
ting the initial separation. The red line is again Richardson’s PDF, while the green line is Batchelor’s.
The short time data are peaked near the root-mean-square separation. The measured PDF's spread as
time increases, approaching the Batchelor PDF.

where the time dependency is implicitly represented in <5r2> (t). In the case of an initial point source,
this expressions are equivalent to (2.3) and (2.4). This approach is mostly empirical and has no real
theoretical background ; it also has the unwelcome side effect of treating all pairs in the same fashion,
whether they are separating or coming closer together. However, as presented below, it gives interesting
results.

The measurements of ¢(dr,t) are shown in figure 2.4 for six different initial separations at Ry = 815.
For each initial separation, the distance neighbour function is shown for 20 different times ranging from
T, to 207, . For small initial separations (< 40n), the measured distance neighbour function agrees well
with Richardson’s predicted form, while for large initial separations (> 11007), data agree well with
Batchelor’s form. For intermediate initial separations, the data lie between the two predictions and
undergo a transition between the two laws. The same qualitative trend is seen at all Reynolds numbers
investigated.

Finally, it is interesting to note that g(or,t) is self-similar in ¢ for all Reynolds numbers measured.
This is not the case if we consider ¢(r,t) without accounting for the nonzero initial separation of the
pair (see figure 2.5), what gives an a posteriori empirical justification of the relevance of considering
function ¢(dr,t).

2.3.4 Discussion and conclusions

I have shown that the Batchelor’s prediction for the pair separation growth rate is fulfilled for
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more than two decades in time at high turbulence levels (up to Ry ~ 10%). Although the data may be
somewhat contaminated by the inhomogeneity and anisotropy present in our specific flow, the observed
scale collapse onto the Batchelor law appears very robust. No hint of Richardson-Obukhov scaling,
cubic in time and independent of initial separation, has been observed. I believe the reason is that this
intermdiate regime not only requires a large separation between Ty, and 7, (hence a large Reynolds
number) but also a large separation between T, and tg, so that initial separation could be actually
“forgotten” by the two fluid elements before their dynamics becomes too uncorrelated. For the initial
separations accessible in our experiments, the maximum value of the ratio of (17 /tg) was of order 10,
with no fully developed 3 scaling. In order to apply the Richardson-Obukhov scaling law to a practical
situation, (77 /tg) must probably be much larger than 10, which implies that this law is limited either
to very small initial separations (as observed for instance in numerical simulations [17, 13]) or to very
high Reynolds numbers. Only then the memory of initial separation might be forgotten before large
uncorrelated scales are reached. Interestingly, a recent numerical study by M. Rast and J.-F. Pinton [86]
also points toward the possibility that such scaling laws may simply be sub-dominant compared to other
effects, as the role of the “delay time” (which they define as the duration for which particle pairs remain
together before their separation increases significantly).

This has two important consequences : (i) though the separation is still superdiffusive it is slower
than the usually admitted cubic Richardson-Obukhov law and (ii) there is a memory effect as the initial
separation remains an important parameter which influences the pair separation untill it reaches the
decorrelation scale of the flow. Note that the role of initial separation also appears in the distance-
neighbour function analysis, which has been shown to have self similar behaviour only when the initial
separation is substracted to the instantaneous pair separation.

Let me emphasize the potential importance of these results : they show that the Richardson-
Obukhov’s law (which is generally taken for granted) may have to be replaced in most cases (in particular
for modeling of turbulent mixing and transport phenomena), by the Batchelor’s ballistic law in order
to predict in a reliable manner turbulent dispersion effects. An important consequence is that in almost
all flows with natural, industrial or biological significance, the initial separation will influence the sub-
sequent spreading of the two fluid elements throughout the entire period of their turbulent superdiffusive
separation. This can explain, for example, measurements of the decay of the fluctuations of a passive
scalar injected into the flow [110], which was shown to become slower as the separation between two
sources was increased. In more practical situations (as the dispersion of radioactive aerosols or volcanic
ashes, for instance) the prediction of the decay rate and hence of the required time for the concentration
of contaminants to drop below a given security threshold may also be affected by the choice of the
appropriate dispersion law.

Finally these results raise the question of the status Richardson-Obukhov dispersion law, which is
generally presented as the turbulent dispersion law in most textbooks and turbulence lectures. It is
however important to emphasize the limitations of this law as well as the importance of the Batchelor’s
regime and the role of initial separation. Not doing so may lead to growing misconceptions. As a colateral
aspect, this study also adresses the question of the relevance of a “large Reynolds number limit” which
is often invoked in turbulence models. Is there such a limit for which a Richardson-Obukhov dispersion
law would be present ?

2.4 Lagrangian intermittency

2.4.1 Velocity increments and intermittency phenomenon

The previous section dealed with the statistical analysis of fluid particles position, and more speci-
fically position differences (or increments). I move now one step forward in the analysis of fluid tracer
dynamics by considering their velocity increments. In the context of turbulence, statistics of velocity
increments are of particular importance. In classical Eulerian approaches, spatial velocity differences
are generally considered du(r) = u(r + ) — u(x) and statistics are investigated in terms of their mo-
ments < du(r)P > also called structure functions. Such incremental quantities are important for several
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reasons. First because the classical inertial range similarity hypothesis since K41 is best suited to in-
crements rather than to raw velocity field. Let me quote Batchelor who wrote, about the importance of
velocity differences in this context, that “it seems reasonable to suppose that when r is small enough the
larger eddies make very little contribution to the velocity difference, so that this mean value is determined
almost wholly by eddies whose diameters are of the same or smaller order than r, and we led to apply
similarity hypotheses” [8]. Increments are also important because they directly give common statistical
quantities, particularly in the case of second order structure function So(r) =< du(r)? > which, for
homogeneous turbulence, is directly related to the velocity correlation function Ry, (r) = 2(02 — Sa(r))
(with o2 the velocity variance) which is itself related to the velocity spectrum by simple Fourier trans-
form. A last important aspect of increments comes from the third order Eulerian structure function for
which one of the only known exact analytical results (the celebrated Kolmogorov 4/5th law) is directly
derivable from Navier-Stokes equations.

In the Eulerian framework, K41 phenomenology predicts that the moments < du(r)P > should scale
as r% with (f = p/3 in the inertial range of turbulence where the only relevant flow parameter is the
rate of energy dissipation per unit mass e. Closer studies, however, have shown that the K41 scaling
predictions are not obeyed, especially for high-order moments. Instead, the CE increase nonlinearly and
slower than p=3 [3, 4, 35, 26]. This anomalous scaling is usually attributed to the phenomenon of inter-
mittency that destroys the perfect self-similarity underlying the K41 phenomenology, and reflects the
fact that energy dissipation € is highly unevenly distributed. As an attempt of definition of intermittency
(a consensual definition has not emerged yet in the turbulence community) we may see it as the fact
that statistical quantities of a turbulent field dependent on the scale at which they are explored. As a
consequence, if we consider increments at a given scale r of a given velocity field intermittency causes
their probability density function (PDF) to change depending on the observation scale r. Such a defor-
mation of the increments PDF is now well-established and well characterized for Eulerian fields (though
its physical origin remains mysterious) : increments PDF are gaussian at large scale; they develop
approximately exponential tails for separations in the inertial range ; tails become stretch exponential
at even smaller scales. These evolution of the statistics across the scales reveals the non self-similar
nature of turbulence, in contradiction with original Kolmogorov’s hypotheses, which is responsible for
the departure from K41 predictions for structure functions scalings. To account for these anomalous ex-
ponents, original Kolmogorov’s self-similar hypotheses had to be refined. Kolmogorov himself proposed
such a refinement in 1962 [56] incorporating Oukhov’s suggestion of strongly non-Gaussian fluctuations
of the energy dissipation rate [72] after Landau objected the averaged energy dissipation might not be
a sufficient parameter to describe turbulent fields as assumed in original K41 hypotheses. Since then,
several other descriptions of intermittency have emerged, among which the most popular has become
the multi-fractal description introduced by Parisi and Frisch in 1985 [77].

Almost all of the observations of anomalous scaling have been made for Eulerian structure func-
tions, measured with probes fixed relative to some laboratory reference frame. K41 phenomenology
also applies, however, to Lagrangian quantities measured along the trajectories of individual fluid ele-
ments. In the Lagrangian framework, temporal increments along a particle trajectory are considered :
du(r) = u(t + 7) — u(t) (turbulence is assumed statistically stationary, so that Lagrangian velocity
differences depend only on the time increment 7). Historically, as already mentioned, Lagrangian mea-
surements have been very difficult to perform. For this reason, anomalous scaling and intermittency
have not been fully investigated from the Lagrangian viewpoint. Given that the Lagrangian approach
is more natural for many problems in turbulence, a more thorough understanding of Lagrangian inter-
mittency is needed. In addition, experimental measurements of Lagrangian anomalous scaling provide
data to test stochastic models of turbulence [27, 14, 15]. Before we carried the measurements reported
in this section, only available experimental data on Lagrangian intermittency were those obtained by
Mordant et al. [65, 67] from acoustical Lagrangian measurements where the deviation of Lagrangian
anomalous exponents from the self-similar prediction was found to be significantly more pronounced
than its Eulerian equivalent. The resolution of these measurements was however limited due to the size
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F1a. 2.6 — (a) ESS plot of the high-order Lagrangian structure func- tions at Ry = 815. From top to
bottom, the symbols correspond to our measurements of the tenth order through first order structure
function, with second order omitted. The straight lines are fits to the data to extract the relative scaling
exponents. The lines were fit only to values of D2L (1) corresponding to times between 37, and 67, ,
where DZ(7) was found to display a K41 scaling range with (& = 1. (b) Anomalous exponents of the
structure function relative scaling exponents C;% /(¥ measured using ESS as a function of order. The solid
line shows the K41 prediction for the scaling exponents, with CQL = 1. Different symbols denote different
Reynolds numbers : the red (W) are for Ry = 200, the green (e) are for Ry = 690, and the blue (A) are
for Ry = 815. Strong departure from the K41 prediction is clear for all Reynolds numbers investigated.
Equivalent results are found without using ESS (not shown). Moments of orders higher than 7 are not
as well converged statistically as the lower-order moments, as suggested by their larger error bars. These
high-order moments are plotted with open symbols. (¢) High-order Lagrangian structure functions at
R) = 690 compensated by the K41 predictions. The order of the structure function increases from 1 to
10 from the bottom curve to the top curve. A K41 scaling region is seen at all orders, but this plateau
shifts to shorter times as the order of the structure function increases, as shown by the open circles.

of the tracked particles, significantly larger than the turbulent dissipation scale.

2.4.2 Experimental characterization of Lagrangian intermittency

Using the same Lagrangian tracking system previously described, I have measured the high-order
moments of the Lagrangian velocity increments du(7) = u(t + 7) — u(t). Following K41 phenomenology,
these moments, also known as the Lagrangian structure functions, should scale as

DE(r) =< [6u(r) [P >~ (1) (2.7)

in the inertial range, with C;% = p/2. As mentioned above, there have been few experimental studies of
the deviation of the CpL from the K41 prediction, due both to the inherent difficulty in making Lagrangian
measurements and to the high degree of temporal resolution required to measure high-order structure
functions. Mordant et al. [65, 67] measured Lagrangian velocity statistics with an acoustical particle
tracking system in a flow similar to ours, and found that the Lagrangian structure functions showed
strong intermittency. Because of the requirements of their acoustical system, however, their tracked
particles were much larger than the Kolmogorov length scale n and they recorded data at a rate slower
than the Kolmogorov time scale 7, . The measured particle tracks may therefore have smeared out the
smallest length and time scales of the flow. This problem of resolution is easily solved in simulation.
Biferale et al. [14, 15] investigated the Lagrangian structure functions in a direct numerical simulation
(DNS) of the Navier-Stokes equations in the context of the multifractal formalism. As with many
simulations, however, their results are limited by their low Reynolds number. This is also true of the
simulation of Mazzitelli and Lohse [63], who studied Lagrangian statistics both for fluid elements and
for bubbles.

In figure 2.6a, I have plotted the Lagrangian structure functions of orders 1 through 10 as measured
in our experiment at a Reynolds number of Ry = 815 using the Extended Self Similarity (ESS) represen-
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tation. In recent years, the extended self-similarity ansatz introduced by Benzi et al. [12] has become a
widely used tool for investigating the anomalous scaling of the Eulerian CE . In Eulerian framework, this
technique is based on the Kolmogorov 4/5 law stating, as an exact derivation from the Navier-Stokes
equations, that (¥ = 1 [55]. Therefore, < |u(r)|? >~< |du(r)|* >% exactly. Based on this idea, it was
empirically observed that plotting the structure functions of different orders against each other tends
to produce cleaner scaling ranges since imperfections in the scaling behavior in the near dissipation
range seem to be correlated among structure functions of different order [35]. Regardless, extended self-
similarity (ESS) has been shown to produce very well-determined values of the Cf . Because of its great
utility in determining the scaling exponents of the Eulerian structure functions, researchers have exten-
ded the ESS ansatz to the Lagrangian structure functions [14, 15, 67|, using the fact that K41 scaling

gives CZL =1.

Because of the lack of an exact equation for any of the C;% similar to the Kolmogorov 4/5 law, ESS
can only be strictly used to measure relative scaling exponents in the Lagrangian case. Figure 2.6b shows
our measurements of the relative exponents C;% / C2L computed using ESS. Since CQL should be close to
unity, this ratio is expected to be close to the true value of C;% . In order to find the relative exponent as
close as possible to Cg, we have fit straight lines to the ESS curves only between D¥(37,) and DL (67,)
for Ry = 690 and 815 and D{(27,) and D% (4.57,)) for R\ = 200, where a very limited K41 scaling range
for the second order structure function is evident. In analogy with the usual Eulerian definition, we take
this range to be the Lagrangian inertial range. These fits are shown in figure 2.6a and are compared with
the K41 predictions in figure 2.6b. It is clear that there is significant deviation from the K41 prediction,
and that this deviation is stronger than in the Eulerian case. Additionally, since the ESS ansatz has
not been fully justified theoretically, we have also measured the scaling exponents without using ESS;
these absolute scaling exponents are nearly identical to the ESS values.

2.4.3 Discussion and conclusions

The significance of these results may be seen as twofold : (i) they are the best resolved experimental
measurements of high order Lagrangian anomalous exponents in fully developed turbulence and (ii) at
the same time they contribute to the questioning process regarding our analysis capacity to quantify
turbulence.

As a consequence of the first point, the anomalous exponents shown in figure 2.6b still remain
the standard values for experimental chracterization of Lagrangian intermittency. This is for instance
of primary interest for the investigation of multifractal models and in particular for testing bridging
relations between Eulerian and Lagrangian intermittencies [18, 27, 11].

To illustrate the second point, we can notice that the scaling exponents shown in figure 2.6b are
similar to those measured by Mordant et al. [67], who measured up to sixth order, but significantly lower
than the findings from DNS by Biferale et al. [14, 15]. The difference with these numerical predictions
seems largely dominated by the range of timelags for which the local ESS slopes are measured. While
the exponents reported here were estimated from a narrow range where K41 scaling was clearly observed
for D¥, values reported in [14, 15] considered a much larger range ([107,, 507,]) which fell outside these
Lagrangian inertial range. The same numerical data fitted over a range comparable to ours gives a good
agreement (in [15] Biferale et al. did find that fitting the ESS exponents for 7,, < 7 < 107, tend to
give smaller values actually comparable to our measurements). More generally these ambiguities show
the difficulty just to clearly quantify fine turbulence statistical properties. Somehow, they also point to
the limitation of velocity increments (which remain the most widely used analytical tool to investigate
turbulent signals) to characterize turbulence statistics. This limitation can be further illustrated by
noting that the scaling properties of the high-order Lagrangian structure functions reported in figure 2.6a
& b are found anomalous when measured for the narrow range of time lags where the second order
structure function (D) does show a K41 scaling region. However if we scale the structure functions of
order p by the non-intermittent K41 scalings (77/2), a different picture emerges. As shown in figure 2.6c,
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the higher order structure functions do show plateaus when compensated by the K41 predictions, albeit
at shorter times than for the low order structure functions. The open circles in figure 2.6¢ show the
centers of the K41 scaling ranges which are found to decrease and saturate at a value of the order of 7;, as
the structure function order increases. In this picture one may for instance wonder if the anomaly should
not be looked for in the fitting range rather than in the exponents. But beyond this rhetorical question,
such ambiguities illustrate the incompleteness of the available toolbor to characterize turbulence. It
is indeed a common feeling in every-days turbulence research, that we lack an appropriate tool to
analyze the data (one often feels as driving in nails with a wrench or any other inappropriate tool). The
ESS approach already appears as a phenomenological attempt to partially rectify the unsuitability of
the direct structure function analysis, with the scope to emphasize the possible existence of universal,
but hidden, scaling laws. In the semantic field of statistical turbulence this ressembles an unbiasing
procedure trying to compensate some mismatch between the analysis tool and the object its applied
to. Similarly, the attempt of recovering universal K41 scalings for velocity increments by appropriate
conditionings [36, 50] (for instance on local energy dissipation), can also be considered as an unbiasing
procedure which seems to make conditioned velocity increments more suitable. However, none of this
manipulation of velocity increments has succeeded in giving a satisfactory characterization (not to
mention comprehension) of turbulence. Our capacity to progress in understanding and characterizing
fine properties of turbulence seems to be conditioned to the development of new statistical approaches to
analyze data. In this context, Empirical Mode Decomposition (EMD), introduced by Huang et al. [51]
in the late 1990’s, may be particularly promising.

2.5 On the validity of Kolmogorov’s local isotropy hypothesis

Kolmogorov’s original self-similar hypotheses assumed that well away from any boundaries or sin-
gularities, the statistics of turbulent flows should be universal at length and timescales that are small
compared with the injection of energy into the flow and that averaged energy dissipation (€) should be
the only relevant parameter for inertial range dynamics.

Intermittency and anomalous scaling corrections (discussed in previous section) reveal the limita-
tion of considering solely the averaged dissipation (€) in these hypotheses and remain an active topic in
modern turbulence research, trying to understand the deep physical reasons of K41 self similar pheno-
menology failures and to outline more accurate descriptions of turbulence. Evidence of intermittency led
Kolmogorov himself to reconsider, in 1962, the original formulation of self-similar hypotheses in order
to account for local fluctuations of the dissipation rate e.

However, little attention have been given to another even more fundamental aspect of Kolmogorov’s
hypotheses : if the small-scale statistics are to be universal, they must be independent of the large-
scale flow structure. In particular, K41 assumes that at small scales the turbulence should “forget” any
preferred direction of the large-scale flow and that the small-scale fluctuations should be statistically
homogeneous and isotropic; this is the local isotropy hypothesis. Models and simulations of turbulence
therefore commonly assume such isotropic conditions. Real flows, however, are never homogeneous and
isotropic at large scales. Careful study of the effects of large-scale anisotropy on the small-scale turbulent
fluctuations is therefore very important for understanding the behavior of turbulent flows in real systems
(either natural or manmade). In addition, such study is necessary in order to relate current turbulence
theory, modeling, and simulation to practical applications.

Persistent anisotropy at small scales has been noted previously in Eulerian studies of homogeneous
shear flows [83, 38] and in the context of the SO(3) symmetry group [16]. Available data is however
usually limited to low or moderate Reynolds number and the trend of the persistence of small-scale
anisotropy with Reynolds number remains unclear. Is small-scale isotropy somehow recovered for suffi-
ciently large Reynolds number 7 This remains an open question which I tackle here from the Lagrangian
point of view.

We have investigated the K41 hypothesis of local isotropy in the von Karman experiment presented
above. Von Karméan geometry is particularly well suited for this study as it has a pronounced large-scale
anisotropry (the geometry of the system imposes a large scale axisymetric forcing) at the same time as
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it produces easily very large Reynolds number turbulence. The effects of this large-scale anisotropy are
investigated based on the comparison of different projections of the second order Lagrangian structure
function D%:Z-j(T) =< du;(t + 7)du;(t) >. Axisymmetric turbulence has been the subject of prior theo-
retical work [7, 25, 76], but has not yielded any experimentally verifiable predictions similar to those
made by the K41 model. Considering the second order structure function is of particular interest since it
is known not to be significantly affected by intermittent corrections compared to higher order structure
functions (as shown in previous section, see for instance figure 2.6b). This allows to unambiguously
investigate effects of anisotropy limiting other spurious effects. K41 phenomenology predicts that the
Lagrangian structure function tensor should scale as D%:Z-j(T) = Cyerd;; in the inertial range (with i and
j representing the three spatial coordinates). According to K41 universality hypotheses, the structure
function should be isotropic and Cj should have a universal value for all turbulent flows (at least in the
limit of high Reynolds number). It is an important parameter in stochastic models of turbulent trans-
port and dispersion [90, 93, 111] and is, remarkably, also connected both to the Richardson constant
governing the separation of fluid element pairs, assuming that the covariance of the relative acceleration
of the pair is stationary, and to the structure functions of the fluctuations of a scalar field passively
advected by the turbulence [94]. Previously measured values of Cjp range from 2.1 to 7.0, in part because
Lagrangian experiments, where the trajectories of individual fluid particles are followed, have histori-
cally been very difficult. Hanna [48] measured the Lagrangian spectra in the atmospheric boundary
layer using neutrally buoyant balloons, but acknowledged significant (as much as 50%) uncertainty in
the measurements, reporting a value of 4 + 2 for Cy. Lien et al. [58] measured 1D spectra using large
floaters (roughly 1 m in scale) in the oceanic boundary layer. Due to the considerable noise in their
measurements, they were only able to estimate that the value of Cj lies somewhere between 3.1 and 6.2.
Mordant et al. [67] measured the radial Lagrangian structure function in a laboratory acoustic particle
tracking experiment in a counter-rotating disk device similar to ours and obtained a maximum value of
4 for Cy, which may be depressed due to the filtering effect of their relatively large tracer particles. Lien
and D’Asaro [59] have estimated a value of 5.5 from the spectral data published by Mordant et al. [67].
However none of these experiments addressed the anisotropy of Cj.

In figure 2.7a, I show the full structure function tensor measured at Ry = 815. Two features of this
tensor are particularly noteworthy. We see very short plateau regions for all three diagonal components
of the structure function tensor, consistent with the K41 scaling, though without a fully developed
Lagrangian inertial range. It is clear, however, that this tensor is not isotropic, contradicting the K41
hypothesis of local isotropy. The zz component, measured in the axial direction of our cylindrical flow
chamber, shows a peak value roughly 25% lower than that of the zz and yy components, measured in
the radial direction. The xx and yy components are identical within experimental precision, reflecting
the axisymmetry of the large-scale flow. We note that the peak values of the compensated structure
functions occur at very short times, less than a factor of 10 larger than the Kolmogorov time 7, , the
characteristic timescale of the fastest turbulent motion. It is also interesting to note that, though it is
reduced, anisotropy remains even at the smallest scales.

The anisotropy can also be investigated via the Lagrangian velocity spectrum. Though the spectrum
is essentially nothing but the Fourier space representation of the second order structure function just
discussed it can emphasize different information of the analyzed data [31]. Following K41 phenomenology,
the Lagrangian spectrum should scale as Ep(w) = Bgew_Qéij, and like the structure function it should
be isotropic. The constant By, which is related to Cp simply by a factor of m (Cy = wBy) [23], is
the Lagrangian analog of the Kolmogorov constant. The spectral representation also exhibit the same
pronounced anisotropy between, the axial and the radial components (the bump at high frequencies is
very likely due to noise in the measurements, though by adjusting filter parameters in our post-processing
we have checked that inertial range values of the spectrum are not affected by the noise).

The anisotropy found between the radial and axial components of both the structure function and
the spectrum persists at all the investigated Reynolds numbers. In figure 2.8a, I show values of Cjy
determined from the plateaux of the compensated structure functions as a function of Ry . For both the
axial and radial structure functions, we also observe that Cy increases weakly with Reynolds number.
It is encouraging to note that figure 2.8 shows that the Cj estimates seem to saturate as the Reynolds
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Fic. 2.7 — (a) The zz (m), yy (o) and zz (V) components of the compensated Lagrangian structure
function at Ry = 815. The other symbols show the off-diagonal components. The time axis has been
normalized by the Kolmogorov time. The relative magnitude of the radial and axial components reflects
the anisotropy of our large-scale flow. (b) Compensated Lagrangian velocity spectra at Ry = 690 in the
z-direction (m), y-direction (e) and z-direction (V). By scaling the spectra by ew™2, we expect to see
a plateau in the inertial range with value By. The frequency axis has been scaled by the Kolmogorov
frequency. As before, we note that the difference in magnitude between the radial spectra and the axial
spectrum reflects the large-scale structure of our flow. The bump in the spectrum at high frequencies is
due to noise in the measurements, but the inertial range behaviour is unaffected.

number increases ; this result suggests that we may measure true inertial range behavior at high Reynolds
number despite the very short scaling range of the structure function. To model this Reynolds number
dependence of Cy, Sawford [93] has proposed that

Co°

=0 __ 2.8
1+ AR (28)

Co

where C§° is the asymptotic value of Cj at infinite Reynolds number. From simulation data, Sawford
estimated that C§°® ~ 7 and A ~ 365. Fits of this function to our Cyy data are shown in figure 2.8a. We
find that C5° = 6.2 £ 0.3 for the radial structure functions and C§° = 5.0 & 0.4 for the axial structure
function (similar values for A are found in both cases).

2.5.1 Discussion and conclusions

Our measurements of Cjy remain anisotropic even at the highest Reynolds number investigated.
In figure 2.8b, is plotted the ratio of the radial measurements to the axial measurements. The aniso-
tropy drops weakly with Reynolds number, but the decrease is very slow and the anisotropy remains
strong even at the highest Reynolds number investigated. Taken together, these results suggest that
any symmetries (or lack thereof) present at the large scales of the flow will also be reflected in the
small-scale turbulent fluctuations. Clearly, therefore, great care must be exercised when applying the
results of isotropic turbulence theory to real experimental, industrial and natural flows. For instance,
any climate or pollutant transport models must take the significant anisotropies present in the atmos-
phere into account. The significant difference between the scaling constants measured in the radial and
axial directions reflects the large-scale axisymmetry in our flow. Extrapolation based on the Sawford’s
model even predicts a persistence of small-scale anisotropy in the limit of infinite Ry. Though such an
extrapolation is highly speculative as long as the limits of validity of the model are not well controlled,
it is clear that the recovery of isotropy (if any) with increasing Reynolds number is much slower than
expected. We do, however, observe K41 scaling ranges for both the Lagrangian structure function and
spectrum, suggesting that while our results contradict the K41 hypothesis of local isotropy, the K41
scaling hypotheses are fulfilled for second order statistics.
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F1a. 2.8 — (a) Measurements of Cj from the Lagrangian structure function tensor for the xx component
(M), yy component (e) and zz component (V) as a function of Reynolds number. The zz component Cy
values are smaller than those measured for the two radial components, presumably due to the large-scale
axisymmetry of our flow. Cy is observed to increase weakly with Reynolds number. The solid lines are
fits of Sawford’s model 2.8 for the Reynolds number dependence of Cj [93]. We note that due to the time
resolution in the Ry = 500 data run, we encountered large uncertainties and were not able to measure
a Cy value from the xx component. We have therefore not included the Ry = 500 data points in the fits
of 2.8. (b) The ratio of the radial to the axial measurements of Cy as a function of Reynolds number
from both the structure function (e) and the spectrum (V). While the anisotropy decreases weakly with
increasing Reynolds number, the measurements remain far from isotropic even at the highest Reynolds
numbers measured.

It is also intriguing to notice that in spite of the clear persistence of small scale anisotropy seen on
the second moment of Lagrangian velocity increments, this anisotropy does not seem to significantly
affect the second order moment of the Lagrangian position increments (i.e. the root mean separation
investigated in the relative dispersion problem), for which the Btachelor superdiffusive law (which is
established using a local isotropy hypothesis), fits almost perfectly the data. As the root mean sepa-
ration between particles is directly related to the second moment of Fulerian velocity increments, this
observation suggests that Lagrangian statistics may be more sensitive to small scale anisotropy than
Eulerian’s.

To summarize, this investigation shows that the local isotropy hypothesis, generally considered
in models and simulations might be more controversial than usually believed. Large scale anisotropy
appears to persist at small scales, even in the limit of large Reynolds numbers (approaching Ry ~ 103).
This reinforces the interrogation already pointed in the conclusions of the relative dispersion study,
concerning the relevance (or at least of the real meaning) of the common expression “high Reynolds
number limit”. Is there such a limit for which Kolmogorov’s original hypothesis would be satisfied ?
The final chapter of this manuscript presents some ongoing studies and prospective projects aiming at
pursuing the investigation of the influence of large scale properties of turbulent flows, which I hope may
contribute further to this questioning.
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Chapter 3

Turbulent transport of material
particles

3.1 General context

Previous chapter was dedicate to the investigation of Lagrangian turbulence, that is of the dyna-
mics of fluid tracers. In experiments these are materialized with neutrally buoyant particles significantly
smaller than the dissipation kolmogorov scale of the flow 1. In the present chapter I consider the dyna-
mics of material particles which do not necessarily fulfill these conditions. Such particles, with density
different than the fluid and/or size larger than 7 are expected to behave differently than fluid tracers
and are generically called inertial particles. Several inertial effects have been known for long and can
be interpreted qualitatively in terms of particle interaction with turbulent eddies. For instance the well
known preferential concentration effect leading to the formation of clusters of inertial particles sepa-
rated by depleted regions is generally interpreted as the centrifugal expulsion of denser particles from
the turbulent eddies. However an accurate quantitative description of such effects is still lacking. One
of the reasons is our inability to write a proper equation of motion for such particles in a turbulent
environment. Actually, a rigorous analytical expression only exists in two limit situations : (i) for fluid
tracers, whose equation of motion is directly related to Navier-Stokes equations and Lagrangian aspects
of turbulence and (ii) for point particles, for which the BBOT (Basset-Boussinesq-Oseen-Tchen) equa-
tion - revisited in 1983 by Maxey & Riley [62] and Gatignol [39] - offers a suitable model. In the latter
limit, forcing terms acting on the particle come from : (i) the local fluid acceleration; (ii) the added
mass; (iii) the drag force; (iv) a history term due to the interaction of the particle with its own wake ;
(v) gravity, if present. As a first approximation the history term is generally neglected, so that in the
absence of gravity the equation of motion can be written as :

. Du 1
v:ﬁﬁ+7—p(u—v) (3.1)

with 8 = 3p¢/(pf + 2pp) and 7, the viscous relaxation time of the particle, which quantifies its inertia.
It is common to consider the dimensionless form of the relaxation time, namely the Stokes number of
the particle St = 7,/7,. In the crudest approximation, expected to be valid when 3St << 1 only the

drag term is conserved

v = i(u —v) (3.2)

Tp

In a more general situation (finite size particles with arbitrary density), apart from some first order
corrections to the BBOT equation (as Faxén corrections for instance [39, 24]), a valid equation for
the turbulent motion of material particles remains to be found. This has motivated several recent
experimental and numerical investigations on inertial particle acceleration statistics, which is a direct
image of the turbulent forcing experienced by the particles and a key ingredient in any dynamical model
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for particles motion. One important question concerns the actual range of validity of the simplest usual
stokesian model (given by eq. (3.1)), in terms of particle size and density.

The goal of the work presented in this chapter is to investigate several aspects of the dynamics of
material particles in a turbulent flow. I have conducted these investigations at LEGI within the team
EDT, which I joined in October 2004 as chargé de recherches at CNRS, and in collaborabtion with
Christohpe Baudet, Alain Cartelier and Yves Gagne. Between 2006 and 2010, I had the opportunity to
supervise the PhD of Nauman Qureshi and the postdoctoral project of Romain Monchaux, who have
greatly contributed to the results presented here.

I have performed a systematic experimental investigation of the influence of size and density effects on
the turbulent dynamics of freely advected particles. In a first step I have considered isolated particles
where 1 have focused on the characterization of the turbulent forcing experienced by the particle.
These aspects were part of the PhD of N. Qureshi. An important aspect of this work has focused on
characterizing particles velocity and acceleration as a function of size and density. Comparison with
predictions in the point particle limit is particularly enlightening in order to perceive the actual range
of validity of this limit case, which is by far the most documented from theoretical studies and numerical
simulations.

In a second step I have considered the multi-particle problem, with a particular focus on the prefe-
rential concentration phenomenon. These aspects were part of the postdoctoral project of R. Monchaux.
One important aim of this study is the identification of collective effects, where the dynamics of multiple
particles cannot be simply derived from isolated particles considerations as subtle coupling between the
particles occur. Such collective effects have been identified by Aliseda et al. [2], but remains a theoretical
challenge.

3.2 Turbulent dynamics of isolated particles

3.2.1 Inertial particle acceleration : a brief review

As already mentioned, much effort has been put recently in characterizing the acceleration of inertial
particles. In experiments, particles are primarily characterized by their diameter D and density p,. In
the following I will consider the dimensionless size and density parameters : ® = D/n and I = p,/py,
where 7 is the carrier flow dissipation scale and py is the carrier fluid density. In the point particle
limit, particle inertia is generally parametrized by the so-called particle response time 7,, which for a
real particle in a smooth flow is given by the Stokes time 7, = D?*(ps +2p,)/(36vps) (the dimensionless
Stokes number St = 7,/7, is commonly used). In this limit, particle response time therefore combines
in a single parameter both the role of size and density. The response time characterizes particles inertia
(i.e. its inability to rapidly adapt to the local flow), hence the usual denomination of inertial particles.
However one should keep in mind that this denomination is a priori only justified for particles whose
dynamics is indeed dominated by a Stokesian forcing term, as in eq. 3.1.

During the past decade the emergence of high resolution Lagrangian particle tracking techniques
has allowed a detailed characterization of particle acceleration statistics. I have compiled in figure 3.1
particle classes, in the (®,T") parameter space, which have been recently investigated experimentally. It
appears that most existing studies have considered either tracer particles (& << 1,T" ~ 1) or particles
much denser than the carrier fluid (I' >> 1) but small (® << 1), or particles over a wider range of sizes
(including ® > 1) but with a moderate density ratio (® > 1,I" < 4).

In the case of tracers, highly intermittent Lagrangian dynamics (as presented in previous chapter)
and highly non-Gaussian acceleration statistics (with high acceleration events occuring with a pro-
bability orders of magnitude higher than a Gaussian distribution with the same variance) have been
reported [57, 65]. For inertial particles, numerical simulations in the point particle limit predict a re-
duction of these non-Gaussian statistical tails of acceleration probability density function (PDF) and a
trend to become Gaussian as particle Stokes number is increased [10, 107]. The reduction of tails seems
to be confirmed by recent experiments [5, 6] on water droplets in active grid generated turbulence,
though only for particles with moderate Stokes number (red circles in figure 3.1). For real finite size
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FiG. 3.1 — Particle size and density parameter space explored in previous experimental investigations of
acceleration statistics. Present studies (blue circles) concern particles which are both large and dense.
Background countours indicate the corresponding particle Stokes number.

particles (with ® > 1) experiments had mainly considered so far only the case of weakly inertial particles
(® > 1,T" < 4). In this situation, no evidence of gaussianization of acceleration PDF with increasing
Stokes number has been observed ; at most a reduction of acceleration flatness has been recently repor-
ted by R. Volk for neutrally buoyant particles with size crossing ® > 1 [106]. In all cases however, a
trend of acceleration variance to decrease with increasing Stokes number has been reported.

In this work I present the first systematic Lagrangian measurements of particles which are both
much larger than the dissipation scale of the carrier flow and significantly denser than the carrier flow
(we cover the range 10 < ® < 30 and 1 < I" < 70, corresponding to the blue circles in figure 3.1).

3.2.2 Experimental setup

Our experiment runs in a large wind tunnel with a measurement section of 75x75 cm downstream
a grid (with a 7.5 cm mesh size) which reproduces almost ideal isotropic turbulence (figure 3.2). The
mean velocity of the fluid is U = 15 ms™! and the turbulence level is s /U ~ 3%. The corresponding
Reynolds number, based on Taylor microscale, is of the order of Ry = 175. The Kolmogorov dissipation
scale (giving the typical size of the smallest turbulent eddies) is n = (v3/€)'/* ~ 240 pm (where
v = 1.5 m?s~! is the air viscosity at working temperature and ¢ ~ 1.0 m?s~3 is the turbulent energy
dissipation rate per unit mass) and the energy injection scale (giving the typical size of the largest
eddies) is L ~ 6 cm.

In order to vary the size and density of the particles, I have used a versatile particle generator which
produces in situ adjustable, spherical soap bubbles. The bubble generator was originally developed by
C. Baudet to produce neutrally buoyant particles to seed a turbulent jet flow [41]. For the present study
I have extended the range of accessible densities, and I have implemented precise measurements of the
size and of the density of the generated particles. The density of the particles can now be adjusted
from neutrally buoyant to about 70 times denser than air. Neutrally buoyant particles are obtained by
inflating the bubbles with Helium in order to compensate the weight of the soap film. Heavier particles
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Fia. 3.2 — Turbulence is generated downstream a grid in a wind tunnel. The measurement volume is
located 2.75 m downstream the grid, in a region where turbulence is fully developed, homogeneous and
isotropic. Particles are injected individually at the grid with a bubble nozzle and tracked individually by
Doppler velocimetry : an ultrasonic plane wave of frequency v is emitted by a transducer and a receiver
records the wave scattered by a moving particle with velocity v in the measurement volume (which is
the intersection of the emitting and receiving acoustical beams, represented by the light colored tubes
on the sketch) ; the component v, of the particle velocity along the scattering vector is directly given
by the Doppler shift §v of the frequency of the recorded scattered wave. In the present experiment,
transducers are arranged in order to measure the streamwise component v, of particles velocity.

are inflated with air, and their density is essentially controlled by the thickness of the soap film. Bubble
diameter can be adjusted independently. In all cases bubbles Weber number remains extremely small,
so that they do not deform and behave as rigid spheres. The seeding density is extremely low (particles
are injected individually) so that particles can be considered as isolated and do not backreact on the
carrier flow.

Particles are individually tracked by 1D Lagrangian acoustic Doppler velocimetry [67, 85, 84] (see
figure 3.2). With this technique the streamwise velocity component v, of the particles is directly measu-
red as they are tracked along their trajectory. Acceleration component a, is obtained by differentiation
of the velocity. I have performed these measurements with sell-type acoustic transducers previously used
in the group by C. Baudet for spectral vorticity measurements and Lagrangian tracking of neutrally
buoyant bubbles in a turbulent jet [82, 41]. T have improved the resolution and efficiency of the tra-
cking as done in the jet experiment by implementing an iterative version of the maximum of likelihood
tracking algorithm developed in N. Mordant’s thesis [66].

3.2.3 Particle dynamics

In this section I present results on the Lagrangian dynamics of particles. The first subsection deals
with single time velocity and acceleration statistics while the second one presents some results on two
time statistics, with a main focus on Lagrangian intermittency and acceleration Lagrangian correlation.

Single time statistics

Figures 3.3a & b show typical velocity signals for large particles (® = 16.5) either neutrally buoyant
(figure 3.3a) or much heavier than the fluid (figure 3.3b). Interestingly, we observe that though indi-
vidual trajectories appear to be smoother for heavier particles, the overall ensemble fluctuations cover
essentially the same range for both, light and heavy, particles. More precisely, particle velocity statistics
are found to have Gaussian fluctuations regardless of the size and the density, as shown in figure 3.4a,
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Fic. 3.3 — (a) Velocity signals for neutrally buoyant particles (I' = 1) with size 16.5n. (b) Velocity signals for
heavy particles (I' = 65) with size 16.51).
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F1a. 3.4 — (a) Typical particle velocity probability distribution function. Inset shows the centered reduced velocity
PDF for all particles class investigated. (b) Velocity flucutation rate as a function of particle density (color code
indicates particle size).

with a fluctuation level also independent of the size and the density. If we define the particle turbulent
fluctuation rate as the ratio of the velocity standard deviation o, to the average velocity < V' > (which
is identical to the mean streamwise velocity U of the carrier flow), this fluctuation level is indeed found
to be independent of particle properties and does not present any trend either with particle size or with
particle density (figure 3.4b). The corresponding fluctuation level, of the order of 3%, is identical to the
turbulence level of the carrier flow itself measured from classical hot-wire Eulerian anemometry. While
Fulerian and Lagrangian velocity fluctuations are indeed expected to coincide for tracer particles, this
result is in contrast with predictions from inertial point particle stokesian models considering the drag
force as a dominant one acting on the particle, where a monotonic decrease of velocity fluctuations
is predicted as particle inertia increases. In these models, the predicted decrease of velocity variance
is trivially expected as an inertial low pass filtering effect due to particles response time to turbulent
solicitations. In the Tchen-Hinze approach [32] for instance, equation (3.1) is considered for the motion
of the particles; this equation is indeed a low pass filter with cut-off time scale 7, acting on the carrier
velocity @ along particles track. Our observations clearly show that such a filtering does not occur,
at least not trivially. As already mentioned, figures 3.3a & b show however that there is some kind
of low-pass filtering associated to increasing inertia, as individual trajectories for heavier particles are
indeed smoother than for lighter. However no filtering is observable for the overall velocity fluctuations
over the global ensemble of particles. Filtering appears therefore to operate at a small scale level but
not at large scales, and it does not affect velocity variance which mainly reflects large scale fluctuations.

This suggests that if there is any significant change in particles dynamics, it should better be looked
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for in the small scales rather than in the large scales fluctuations. A typical small scale quantity is the
particle acceleration.

Figure 3.5a shows acceleration probability density functions for all the particle classes I have investi-
gated. Note that in this plot PDFs have been normalized to variance unity. It is striking to observe that
all such normalized PDF's collapse onto almost a single curve, indicating a very robust statistical signa-
ture of acceleration fluctuations which remain independent of particle size and density. This observation
is again in contrast with predictions based on point particle models where the filtering Stokes number
effect has been shown to induce a Gaussianization of acceleration PDF with increasing particle inertia.
A clear influence of particle size and density can however be observed when PDFs are not normalized
to unity variance. PDFs tend then to narrow and to peak as particle density increases. The evolution of
acceleration PDF's is therefore entirely coded by acceleration variance only, while the global PDF shape
remains unchanged when normalized to unity variance (this shape is well described by a lognormal
distribution for the acceleration amplitude). Size and density effects on particles acceleration statistics
can therefore be entirely characterized by the single investigation of acceleration variance < a? >. Fi-
gure 3.5b represents the evolution of < a? > as a function of particle size and density. Several important
features need to be stressed. For neutrally buoyant particles, a monotonic decrease of < a? >~ $~2/3
is observed for particles larger than ® < 12 (smaller particles reach the fluid tracer limit). This trend
has already been reported by Voth et al. [109]. T have shown that such a law can be derived by assu-
ming pressure forces at particle size dominate the turbulent forcing onto the particle. Under an ergodic
assumption, particles acceleration statistics can indeed then be related to Eulerian pressure increments
statistics. In particular, by integrating in this context the pressure forces exerted by the carrier flow
at the particles surface, the acceleration variance of a particle with diameter D can be related to the

P
second moment of the pressure increments at the scale of the particle : <a§>particle (D) x S2D(2D ) ,where

SP(r) = <(p(3_:' +7) — p(f))2>, is the Eulerian second order pressure structure function (which only

depends on r = || in homogeneous isotropic conditions). In the frame of Kolmogorov 41 phenomeno-
logy, the classical inertial scaling for S4'(r) is (er)*/? [71, 64] (or equivalently ¢*/3k~7/3 for the pressure
spectrum). Although this scaling is still controversial [103, 45], there are experimental [40, 68] and nu-
merical [103] evidences suggesting that it is most likely correct in ranges of Reynolds numbers and scales
consistent with our flow and particle sizes. As a consequence, the acceleration variance of particles with
diameter D in inertial range scales should follow the scaling :

<a2>particlc (D) = a/0€4/3D_2/3' (3-3)

z

Though such a relation can be directly derived by simple dimensional considerations in the framework
of Kolmogorov’s inertial range hypotheses [64], I would like to stress here the dynamical correspondence
with the pressure increments statistics. Recently, further experiments by G. Voth et al. [22] and pseudo-
penalization numerical simulations with finite size resolved particles seem to confirm the idea of a leading
pressure increment forcing at particle scale for finite size neutrally buoyant particles.

Concerning density effects, for a fixed particle size ®, < a? > is found to decrease monotically when
particle density is increased and to reach a finite limit ag® for large density values. An interesting finding
is the non trivial size dependence of ag® which is found to increase abruptly for increasing particle size
around ® ~ 18. This counter-intuitive observation (it shows an increase of fluctuations with increasing
particle size and therefore with increasing particle Stokes number) needs to be understood and will be
discussed later.

Two time statistics

Previous single time statistics analysis has shown that large scales (as represented by velocity fluc-
tuations) and small scales (as represented by acceleration fluctuations) are affected differently by particle
inertia. As discussed in the previous chapter, in spite of its limitations the most classical way to inves-
tigate scale by scale turbulent dynamics is to consider velocity increments. Figure 3.6a presents PDFs
of Lagrangian velocity increments (d-v(t) = v(t +7) — v(t)) for one class of particle (& = 16.6,I" = 1).
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F1G. 3.5 — (a) Particle acceleration probability density function. (b) Acceleration variance as a function of particle
size and density (< a® > is presented in the dimensionless form Ay =< a? > ¢ 3/201/2 - Heisenberg-Yaglom
scaling).

We observe a continuous deformation from highly non-Gaussian fluctuations for small scale increments
(which reflect acceleration) to Gaussian fluctuations at large scale increments (which reflect velocity it-
self). This evolution of increments statistics with is representative of the intermittent nature of particle
Lagrangian dynamics. An interesting finding of the present work is that intermittency is observed for
all the particles which have been investigated. However, the fine signature of this intermittent dynamics
is found to depend on particle inertia. To illustrate this point, figure 3.6b presents the evolution of
increment flatness F (which measures the extent of PDF tails) as a function of time scale 7 for two
different classes of particles with fixed size and increasing density. Within error bars, flatness is com-
parable for both at small sub-Kolmogorov scales (this only reflects the robustness of acceleration PDF
shape, already discussed above) and at large scales (flatness tend to a value of 3, which corresponds
to large scale Gaussian fluctuations, as previously shown for the velocity of the particles). However the
evolution between small and large scales is strongly dependent on the particle class; in particular for
time scales near the dissipation time scale 7, of the carrier flow. At such scales, a clear drop AF of the
flatness (corresponding to a sudden reduction of increments PDF tails) can be observed, with an increa-
sing amplitude as particle density is increased. Subsequently to this drop flatness smoothly tends to its
large scale Gaussian limit as larger time scales are considered. This indicates that the main deviations
from fluid particle dynamics occur for time scales near 7,, though inertial effects are usually expected
to occur at a time scale related to the particle response time 7,. Therefore, a natural question at this
point is : what is the actual response time of the particle? As already mentioned, usual estimations of
T, are based on particle Stokes time. In the limit of vanishing particles Reynolds number it is given by
7 = D*(ps + 2pp)/(36vpy). For finite particle Reynolds number, empirical corrections to this relation
can be found in the litterature [28] (these corrections have been used to estimate the Stokes time in
figure 3.8a for instance). In addition to this a priori estimation of 7,, an experimental measurement
of actual particle response time to the turbulent solicitations 7,"” can be obtained from the analysis
of the particle acceleration Lagrangian correlation function R,. Such a typical correlation function is
shown in figure 3.7a. I define the experimental particle forcing time as 7,7 = go R, (t)dt, where tg is
the first zero crossing of R,. Figure 3.7b shows the evolution of a priori estimated Stokes time 7, (stars)
and experimentally measured response time 7,7 (circles) as a function of particle size and density. It
is striking to observe that, while the estimated 7, is expected to vary over more than one order of
magnitude among the different particles we have investigated, the actual measured response time does
not exhibit any significant change with particle size and density and remains of the order of 7,,. Not
only is the actual response time different to the estimated one, but also it appears to be determined
mainly by the carrier flow itself and not to change significantly with particle properties.
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F1G. 3.6 — (a) Typical evolution of velocity Lagrangian increments. (b) Increment flatness coefficient as a function
of time lag.

3.2.4 Dicussion and conclusions

The results presented here on the investigation of finite sized inertial particles indicate that : (i) velo-
city statistics are not affected by particle inertia; (ii) acceleration statistics have a very robust signature,
where only acceleration variance is affected by inertia; (iii) inertial particles always have intermittent
dynamics; (iv) intermittency signature depends on particle inertia; (v) particle actual response time
to turbulent forcing remains of the order of the carrier flow dissipation time rather than any particle
dependent time (the Stokes time for instance). Most of these observations cannot be interpreted by a
simple filtering effect (or Stokes number effect) as suggested by usual stokesian models in the limit of
point particles. A first correction to this limit can be made by including in the point particle equation
of motion the so called Faxén corrections, which account for the local curvature of the unperturbed flow
at particle position. In a recent numerical investigation in collaboration with R. Volk and E. Calzavarini
at Laboratoire de Physique de I’Ecole Normale Supérieure de Lyon [24] we have shown that including
these corrections does improve qualitative trends of the stokesian model when compared to experiments
for neutrally buoyant particles (the case of heavy particles has not been extensively investigated yet),
in particular regarding the shape of acceleration statistics, the decrease of acceleration variance and the
robustness of velocity fluctuation level. More recently, using pseudo-penalization method where finite
size particles are fully resolved, Homann et al. [49] have shown that these corrections are relevant for
particles with size up to ® ~ 5. For larger particles, their simulations show that pressure increments
considerations robustly describe several observations, in particular the constance of velocity statistics
and the robustness of acceleration statistics. Put together, my interpretation of these experimental and
numerical results clearly show that departure from fluid tracer behavior for finite size neutrally buoyant
particles has essentially nothing to do with inertia (i.e. it is not related to a simple Stokes number
effect) : for particles with size close to dissipation scale it is simply related first to Faxén corrections
(accounting at first orider for the non-uniformity of the flow around the particle) and then for larger
particles it is dominated by the integrated pressure field around the particle. The impressive superposi-
tion of normalized acceleration PDFs of heavy particles compared to neutrally buoyant, in contrast with
usual Stokesian models, suggests that the same dominant effects of pressure still prevail for particles
much denser than the fluid. Such a dynamical forcing, mostly independent of particles properties is also
consistent with the observed forcing time, which remains of the order of 7, regardless of size and density.
It should also be noted that for large particles other forces, as the lift, may become important. In a
recent experiment carried out at the Laboratoire de Physique de I’Ecole Normale Supérieure de Lyon in
collaboration with R. Volk, J.-F. Pinton, A. Pumir and R. Zimmermann, we have for instance shown
that the translational dynamics of large neutrally buoyant particles (with size smaller but comparable
to the integral scale of the flow) is coupled to its rotational dynamics via lift force (Magnus effect). The
importance of this term in the overall equation of motion of the particle remains to be quantified).
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Fi1c. 3.7 — (a) Typical acceleration correlation function R, and definition of the experimental particle response
time T5*P. (b) A priori estimated Stokes time T, (stars) and experimentally measured particle time 5P (circles)
as a function of particle size (color codes particles density).

The simple filtering effect predicted by usual models, seems therefore inadequate for finite size
inertial particles. I believe that the observations reported here can be better understood in terms of a
sampling effect, related to the preferential sampling by the particle of certain turbulent structures in
the carrier flow, rather than a filtering response time effect. Such preferential sampling is expected due
to trend of inertial particles to cluster in the quietest regions of the flow. In such a scenario, we expect
inertia (Stokes number effects) to play an important role for creating the preferential sampling, but the
turbulent dynamics of the particles then mainly reflects the preferentially sampled turbulent conditions.
As possible sampling mechanisms, we can mention the centrifugal preferential concentration effect [61]
(where inertial particles are ejected from turbulent eddies and concentrate in low vorticity regions) and
the stick-sweep mechanisms [29] (where particles tend to stick to zero-acceleration points of the carrier
flow). According to numerical simulations, it is likely that the first mechanism dominates for weakly
inertial particles (St < 1) and the second for highly inertial particles [29]. Such a scenario would exhibit
several features shared with our observations :

(i) Numerical simulations of stick-sweep mechanisms [44] show that inertial particles tend to cluster
near low acceleration points of the carrier flow. Though these simulations were carried with a
simple Stokesian dynamics for the particles, they show that inertial mechanisms do generate a
preferential sampling with lower acceleration fluctuations, consistent with the decrease of accelera-
tion variance we measured for increasing particle density. A detailed investigation of acceleration
PDFs in the context of the stick-sweep mechanism is however still lacking for finite size particles.
This is work in progress.

(ii) Velocity statistics of such zero-acceleration points have been shown to be identical to the overall
velocity statistics of the carrier flow. This is consistent with our observation of particle rms velocity
which is found to remain independent of particles size and density ;

(iii) Such a sampling scenario is expected to be efficient only if particles can hide efficiently in the
quiet regions of the flow. Though, when particles become too large (larger than the typical size
of these quiet regions), an increase of fluctuations is expected as particles experience again the
influence of more active surrounding structures. On top of this purely steric effect it has also
been observed that particle preferential sampling efficiency decreases for very inertial particles
(preferential sampling is known to be maximun for particles with Stokes number of order unity,
this will be further discussed in the next section). These effects would explain the increase of
< ag® > observed for particles with increasing size at constant density. However, what fixes the
critical scale for which this increase appears (® > 18) remains unknown. It may be related for
instance to a typical size of zero-acceleration clusters (though the existence of such a scale remains
controversial).
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Of course several other points still need to be investigated further. Important questions remain. What
fixes the shape of acceleration PDFs (our results suggest that this may require a closer investigation of
pressure statistics in the carrier flow) ? What fixes the limit < a3® > for acceleration variance at high
density ratios 7 Why is the particle forcing time so weakly affected by particle properties? And finally,
what adequate equation of motion is needed to model the dynamics of finite sized particles ?

3.3 Collective dynamics of particles in turbulent flow

3.3.1 Introduction

In this section we consider no more the case of an isolated particle, but on the contrary the situtation
where many particles are simultaneously investigated. This investigation has been done in collaboration
with A. Cartellier and R. Monchaux (during his postdoctoral project at LEGI). A striking feature
observed in such situation, is the trend to preferential concentration, which has been reported for
long [96, 34] and which is still thoroughly studied [92, 91, 95, 73]. This phenomenon has a fundamental
and practical interest per se and is also possibly relevant for a better understanding of the sampling
scenario discussed in the context of isolated particles dynamics in the previous section. Another related
feature is the enhancement of the settling velocity of particles which has been surprisingly measured
to depend on particle seeding density by Aliseda et al. [2]. Since an explanation of this phenomenon
through collective effects related to particles clustering has been proposed by Aliseda et al., different
authors have tried to quantify and characterize particles clustering from numerical simulations. However,
as emphasized in previous section, since an appropriate equation of motion for an accurate modeling
of particle dynamics is still lacking experimental investigations are still important to reach a better
understanding of the underlying mechanisms of preferential concentration and collective effects.

In the present section, I address the question of particle preferential concentration and clustering,
including possible collective effects. Do clusters exist as a whole in turbulent flows ? What is their struc-
ture and how does this structure evolve with time ? Which effect do they have on the single particle
dynamics ? Here are some of the questions that still need to be answered. To date, the preferential
concentration/clustering problem has been studied with global or Eulerian tools (such as box counting
methods, pair correlation function estimation, correlation dimension or topological indicators). A dyna-
mical study of the Lagrangian dynamics —of particles and of the local concentration field— would bring
new insight in these processes. In particular, it would be worthwhile to get access to the concentration
along a particle trajectory, a quantity which has been recognized as very important in models [87, 52].

In that scope, during the postdoctoral work of R. Monchaux at LEGI, we have proposed a new
approach to analyze particle concentration fields based on Voronoi tesselations which give a measure of
the local concentration field at inter-particles length scale. By itself, this data processing technique is
particularly enlightening to explore and quantify the preferential concentration phenomenon while, com-
bined to Lagrangian tracking, it also gives access to simultaneous measurements of velocity, acceleration
and local concentration along particles trajectories which are crucial for a better insight of clusters and
particles dynamics. As a first step, the focus was put on the preferential concentration problem on a
statistical ground. In section 3.3.2 below I briefly describe the experimental setup and the Voronoi ap-
proach used to post-process the data. In section 3.3.3 I show the results from the Voronoi analysis used
to quantify the preferential concentration and to identify and characterize clusters.

3.3.2 Experimental setup
Two phases flow generation and characterization

Experiments are conducted in the same wind tunnel as previous section. As inertial particles we use
water droplets generated by four injectors placed in the convergent part of the wind tunnel, one meter
upstream the grid to ensure a homogeneous seeding of the flow. These injectors consist of two tubes
carrying water and air that merge into a specifically designed nozzle (a Schlick-D sen 942 two fluids
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Fi1G. 3.8 — Experimental setup
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290 2.92 0.0084 61.4 12 0.79 42 1.90 72
290 4.51 0.0309 61.4 9.7 0.57 22 2.59 90
290 6.33 0.0854 61.4 8.2 0.45 13.3 3.38 114

TaB. 3.1 — Evolution of the turbulence characteristics for the single phase flow for three different
velocities at our measurement volume location. x : distance downstream the grid, V; : mean longitudinal
velocity, € : dissipation rate, L, A,  : integral, Taylor and Kolmogorov length scales, 7, v;, : Kolmogorov
time and velocity scales, last column displays the Taylor scale based Reynolds number.

nozzle) where pressurized air atomizes the liquid and forms the exiting conic jet. Particles properties
relevant to our study can be adjusted within accessible range : volume loading is directly linked to the
water flow rate in the nozzles while the diameter distribution is a subtle function of both water flow rate
and air pressure in the nozzles, as detailed below. We always consider regimes of relatively low particles
volume loading (volume fraction in our experiments covers the range 2.107% < ¢,, < 3.107°) so that no
turbulence modulation by two-way coupling is expected to occur.

Regarding the droplets spray, one of the main goals of this study is to explore the influence of par-
ticle diameters d (or equivalently of their Stokes number) on the preferential concentration phenomenon.
The two phases nozzles used to produce the spray present the advantage to easily allow a systematic
variation of the mean diameter of droplets by controlling air and water flow rates in the injectors. The
drawback of this versatility is the difficulty to produce a monodisperse spray. The injection process leads
indeed to a polydisperse seeding of the flow for which particles diameter distribution has to be estima-
ted. This has been done using the SprayTech instrument developed by Malvern Inc. and based on the
diffusion of a laser beam by the spray. Due to the size of the SprayTech apparatus, these granulometry
characterizations cannot be done simultaneously with other measurements ; therefore they have been
performed once for the entire set of experimental parameters and in the same measurement volume as
the main measurements. Figure 3.9a shows typical particles size distributions. Main control parameters
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F1c. 3.9 — (a) Particles diameter Probability Density Function evolution with air pressure (varying from

2 to 5 bars) at fixed water flow rate (1.2 1/mn for each injector) and fixed wind velocity (Vo = 4.5 m.s™!);
note that PDFs are given from particles volume (and not particles number). (b) Evolution of the
maximum of these PDF with water flow rate and air pressure at the same fixed velocity (Vo = 4.5 m.s™1).

governing the diameter distributions are : the air pressure and the water flow rate in the injectors as
well as the wind velocity in the tunnel. Once particles diameter distributions are obtained for a given
set of injection parameters, we can define a corresponding most probable Stokes number defined as
St = (dmax/n)*(1 + 2I') /36, where dpyax corresponds to the maximum of diameters distribution (see
figure 3.9a). Figure 3.9b represents the evolution of dy.x as a function of air pressure and water flow
rate in the nozzles for a given carrier flow Reynolds number. I would like to stress that because of the
high polydispersity the standard deviation og; of Stokes number (based on measured diameters distri-
bution), which could be interpreted as an error-bar for the Stokes number estimation, is large (og;/St
easily exceeds 50%) and will not be displayed on the figures presented in the sequel.

To summarize, each experiment is characterized by the set of parameters (Ry, St,Cp) with Ry the
carrier flow Reynolds number (based on Taylor microscale), St the average Stokes number obtained
as described above, Cj the global seeding density (which we cannot accurately measure, but which we
assume to be directly related to the number of particles per image). Another usual relevant parameter
is the Rouse number (defined as the ratio of the terminal velocity of the particles to the turbulent
fluctuations intensity) which in our experiments varies in a relatively narrow range from 0.4 to 2. A
total of 90 experiments covering a set of about 40 different parameter triplets (R),St,Cjy) have been
explored in order to investigate systematic effects on preferential concentration phenomenon. Here I will
mainly focus on the influence of St and Cj.

Acquisitions

Acquisitions are performed using a Phantom V12 high speed camera operated at 10 kHz and acqui-
ring 12bits images at a resolution of 1280 pixels x 488 pixels corresponding to a 125 mm (along x)X
45 mm (along y) visualization window on the axis of the wind tunnel (covering slightly less than an
integral scale in the vertical y direction and almost two integral scales in the streamwise 2 direction),
located 2.95 m downstream the grid. The camera is mounted with a 105 mm macro Nikon lens opening
at f/D = 2.8. An 8 W pulsed copper Laser synchronized with the camera is used to generate a 2 mm
(i.e. 3-4n) thick light sheet illuminating the field of view in the stream-wise direction. The camera is
orientated with a 50° forward scattering observation angle with respect to the laser sheet to increase the
light budget. The resulting deformations are compensated by a Scheimpflug mount. Each experiment
consists in a 0.9 s acquisition of 9000 images (corresponding to the available on board memory sto-
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rage of the camera) at fixed wind velocity, water rate and air pressure in the injectors. Particles are
identified on the recorded images as local maxima with intensity higher than a prescribed threshold.
As a consistency test, we have checked that changing the threshold around the selected value does not
impact significantly the number of particles found. Sub-pixel accuracy detection is obtained by locating
the particles at the center of mass of the pixels surrounding the local maxima.

Post-processing : a new Voronoi analysis method

As already mentionned, the goal here is to study particles concentration fields in order to quantify
preferential concentration effects and to identify particles clusters if any. Usual approaches to do this
consider the pair correlation function to quantify preferential concentration effects while a box counting
method is preferred to access local concentration fields. In the present study we propose to use a single
tool to tackle simultaneously these two problems : the Voronoi diagrams. Such a Voronoi diagram is the
unique decomposition of 2D space into independent cells associated to each particle. One Voronoi cell
is defined as the ensemble of points that are closer to a particle than to any other. Use of Voronoi dia-
grams is very classical to study granular systems and has also been used to identify galaxies clusters.
Voronoi diagrams computation is very efficient with the typical number of particles per image (up to
several thousands) we have to process. Figures 3.10a&b show a raw acquired image as well as the located
particles and the associated Voronoi diagram.

Why using Voronoi tessellations ? From the definition of the Voronoi diagrams, it appears that
the area A of a Voronol cell is the inverse of the local 2D-concentration of particles; therefore the
investigation of Voronol areas field is strictly equivalent to that of local concentration field. Let me
recall that usually local concentration fields are obtained through box counting methods [2] which show
several disadvantages : they are computationally inefficient and they require to select an arbitrary length
scale (the box size), whereas in Voronoi diagrams computation, no length scale is a priori chosen and the
resulting local concentration field is obtained at an intrinsic resolution. Similarly, the pair correlation
function only gives global (non local) information and is also associated to the choice of a length scale
that spans the whole values of interest increasing dreadfully the computation time. Finally, another
interest of Voronoi diagrams is that as each individual cell is associated to a given particle at each
time step, thus tracking in a Lagrangian frame the particles directly gives access to the Lagrangian
dynamics of the concentration field itself along particles trajectories. Though I will not discuss here
such Lagrangian aspects, they represent an important opening which will be addressed in forthcoming
studies.

Some relevant properties of Voronoi diagrams. Whatever the measurement and data analysis
technique used, when one refers to preferential concentration, it is implicitly assumed that one deals
with statistical preferential concentration compared to the case where particles would be spatially
distributed as a random Poisson process (RPP). In order to quantify preferential concentration, the
Probability Density Function (PDF) of the measured Voronoi areas for each experiment is compared to
that expected for a RPP. Main known properties of Voronoi diagrams associated to RPP can be found in
a short review by Ferenc and collaborators [33] and references herein. The first moment of Voronoi areas
PDF has nothing to do with the spatial organization of the particles since the average Voronoi area, A,
is always identical to the mean particles concentration. Therefore, in the sequel I will generally focus
on the distribution of the normalized Voronoi area V = A/A which is of unit mean. The only known
exact result for RPP Voronoi areas statistics concerns the second order moment in the 2D case which is
equal to < V2 >ppp= 1.280, corresponding to a standard deviation U]I}PP = /< V2 >gppp —1 ~ 0.53.
Regarding the shape of the PDF of Voronoi areas statistics for a RPP, no analytical solution is known
(most of the authors fit them with Gamma distributions). Ferenc and collaborators propose a compact
analytical expression involving the space dimension as a single parameter : this analytical expression is
used here as a RPP reference.
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Fic. 3.10 — (a) A typical raw image. (b) Particles located in this image and the associated Voronoi dia-
gram. For clarity, we show only one third of the full acquired image.

3.3.3 Preferential concentration evidence and quantification

Experimental Voronoi areas distributions. Figure 3.11a displays the PDFs of the dimensional
Voronoi cells area, A, for 40 different experiments. When the dimensional area A is considered, one
observes that the maximum of these PDFs spans over two decades. This evolution is representative of
the average number of particles per image (or equivalently of the global seeding concentration Cj) which
for the ensemble of experiments represented goes from 50 to 5000. Note that as the average number of
particles per image decreases (i.e. as the mean Voronoil area increases), the scatter of the right tail on
these PDFs increases as a consequence of the lesser statistical convergence. As shown in figure 3.11b, all
these PDFs collapse reasonably if we consider the centered-reduced PDF of the logarithm of normalized
Voronoi areas. This indicates that while Voronoi area PDFs of RPP are usually described by Gamma
distributions [33] they are well described by a log-normal distribution for the investigated inertial. As
seen on the figure, superimposition with a log-normal distribution is almost perfect in the interval
+2010g(v), Where 0y,4() stands for the standard deviation of log()V) (note that extreme PDF tails for
statistics of the logarithm of V are beyond experimentally accessible statistical convergence). To date
we do not have any theoretical interpretation of this log-normality, but this result shows that in the
limit of experimental convergence, normalized Voronoi areas PDFs can be described with one single
scalar quantity which we choose here to be the standard deviation of the normalized Voronoi areas oy.

Quantifying preferential concentration. It is generally assumed that preferential concentration
is primarily governed by particles Stokes number. Most former numerical and experimental studies have
evidenced that preferential concentration effects are more significant as the Stokes number approaches
unity. In figures 3.11c we present the evolution of normalized Voronoi areas standard deviation oy
as a function of Stokes number in our experiments. As mentioned earlier, the standard deviation of
Voronoi areas for a RPP is analytically known to be O']F}PP ~ (.53 which defines a reference value to
compare with. A standard deviation oy significantly exceeding 0.53, reveals the existence of high and
low concentration events compared to the RPP case. Oppositely, a standard deviation oy below this
reference value would evidence the tendency of particles to distribute in a more organized arrangement
(oy = 0 in the limit of a perfect crystal). As seen on figures 3.11c, for the range of explored Stokes
numbers (spanning from 0.2 to almost 6) the standard deviation of the normalized Voronoi areas al-
ways exceeds 0.57 and reaches values as high as 0.85, what shows that preferential concentration is
always present over this range of Stokes numbers, consistently with former experimental and numeri-
cal investigations. Furthermore, both figures peak around St,x ~ 2 — 3 which is consistent with the
generally assumed feature that preferential concentration is maximal for Stokes number around unity,
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F1a. 3.11 — (a) PDF of dimensional Voronoi area A for 40 experiments spanning all Ry, St and volume
loading explored. (b) Centered and normalized PDF of the logarithm of Voronoi area for the 40 expe-
riments from upper figure ; black dashed line represents a gaussian distribution. (¢) Standard deviation
of Voronofi areas as a function of average Stokes number. Lines connect different experiments for which
Reynolds number (Error-bars represent the dispersion between experiments with different Cp).

corresponding to a better adjustment of particles response time to turbulence forcing time. In order to
compare our Voronoi analysis with usual tools, we have also performed box counting and correlation
dimension analysis (not shown) which are consistently found to give a maximum effect of preferential
concentration also for St ~ 2 — 3. Figure 3.11c also suggests a possible Reynolds number effect as
the curve for Ry = 90 seems more peaked than curve at Ry = 114 and appears to reach its maximum
for a slightly lower value of St,k. However, one can hardly be conclusive on such a Reynolds number
effect as it is mainly supported by only one point on the Ry = 90 curve (point St = 2.2;0 = 0.6
in figure 3.11c) which furhtermore presents relatively large statistical error-bars; the possible specific
influence of Reynolds number on preferential concentration is being addressed more deeply in ongoing
investigations, taking advantage of the active grid I have recently implemented in the wind-tunnel at
LEGI.

Finally, it is also important to note that since our experiments cover a wide range of particles seeding
concentrations, it is necessary to avoid any possible statistical bias on oy depending on the number of
particles per image which are processed. Only then oy can be considered to be an actual quantita-
tive indicator of preferential concentration. For instance experiments with large particles (large Stokes
numbers in figures 3.11c) generally have less particles per image (typically less than 1000 ppi) than
experiments with smaller particles (which typically have 3000 — 4000 ppi). To test such a possible bias
we have estimated oy from a set of originally highly loaded images from which we randomly removed
particles. The estimation of oy appears to be very robust and not biased by this subsampling procedure
as it is only reduced by less than 1.5% when up to 80% of the particles are randomly removed from the
images.

As a partial conclusion, I emphasize that Voronoi analysis allows to robustly quantify preferential
concentration with a single scalar quantity (the standard deviation of normalized Voronoi areas) which
is easily accessible and efficiently computed. This analysis confirms the trend of inertial particles to
preferentially concentrate with a maximal effect for particles with Stokes number of order unity. However,
we note that Voronoi areas PDF on their own do not contain any information concerning the spatial
structure of particles concentration field which is a key point for the study of clustering and of its
dynamics. In the next section I show how Voronoi areas distributions can nevertheless be used to
analyze concentration fields structure and dynamics.
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Fic. 3.12 — A way to identify clusters : (a) Superposition of the Voronoi areas PDF for a typical
experiment (R) = 85, St = 0.33, Cy = 500 particles per image) ; 10 continuous lines associated to ten
sets of 500 UIVD are represented (dispersion is negligible) and a RPP (dotted line); (b) ratio of the
two PDF presented on the left figure. Vertical dash-dotted lines indicates n? (left) and L? (right). (c)
colored visualization of clusters (dark grey) and voids (light gray).
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Toward clusters identification and characterization from Voronoi analysis

Voronoi areas PDF may be used to identify clusters of particles as follows. Consider figure 3.12a
which presents the Voronoi PDF for a typical experiment and for a RPP. These PDFs intersect twice
(which is more visible on figure 3.12b showing the ratio of both PDFs) : for low and high values of
normalized Voronoi area, corresponding respectively to high and low values of the local concentration,
experimental PDF is above the RPP one, while we observe the opposite for intermediate area values.
This is consistent with the intuitive image of preferential concentration : inertial particles concentration
field is more intermittent than the RPP, with more probable preferred regions where concentration is
higher than the Poisson case and subsequently also more probable depleted regions where concentration
is lower than in the Poisson case. These intersection points V., and V, can be taken as an intrinsic
definition of particle clusters and wvoids : for a given experiment, Voronoi cells whose area is smaller
than the first intersection V. are considered to belong to a cluster while those whose area is larger
than the second intersection V), are associated to voids. I insist on the fact that these thresholds are
intrinsically chosen experiment wise and so vary from one experiment to another; in particular their
value depends on the number of particles per image and their evolution with the seeding concentration
Cy is find to be affine. Figure 3.12c displays a full Voronoi diagram corresponding to one image taken
from one experiment. On this diagram, cells corresponding to clusters (resp. to voids) have been colored
in dark gray (resp. light gray) while the remaining cells have been patched with white. It appears that
dark gray cells (resp. light gray cells) tend to be connected in groups of various sizes and shapes that
are identifed as clusters (resp. voids) whenever they belong to the same connected component.

Clusters geometry. Let analyze now the geometrical structure of the identified clusters and voids.
Their area and perimeter are computed from the area and perimeter of the constitutive Voronoi cells.
Figure 3.13a presents the distributions of the clusters area A. and figure 3.13b shows the scatter plot
of their perimeter P, versus A(l;/ % This last figure shows that for small and compact clusters, P, and
A(l;/ % are almost linearly related while large structures exhibit a fractal behavior as also reported in
previous experimental and numerical studies (see Aliseda et al. [2] and references herein). As shown in
figure 3.13a, clusters areas 4. are found to be algebraically distributed with an exponent —2 which is
found to be independent of both Ry and St within measurements accuracy (see inset). This interesting
observation implies that clusters do not have a typical size (not even an average). This result is in
contrast with the previous study by Aliseda et al. [2] who fitted clusters area distributions (measured
from a box counting method) with a decaying exponential from which they could estimate a typical
cluster size. However this estimation is questionable as the clusters area distributions they report are not
clearly exponential and generally defined on so few points that an algebraic behavior cannot be ruled
out. The same geometrical analysis has been performed for the empty regions (not shown) which are
found to exhibit very similar trends than for clusters : large depleted regions have a fractal structure and
their areas are algebraically distributed with an exponent close to —1.8. This last result is in agreement
with recent direct numerical simulations [113] where void regions between inertial particles have been
analyzed.

Clusters inner concentration. Let consider now the concentration within the clusters formerly
identified. We define C', the mean concentration inside a cluster, as the inverse of the mean Voronoi area
within this cluster and Cy as the average particles concentration in the whole images during one expe-
riment (Cy is the average number of particles per image divided by the area of the whole visualization
domain). Figure 3.14a presents the PDF of C'/C) for 9 typical experiments spanning our control parame-
ters space. Though these PDF are poorly converged due to an evident lack of statistics (each identified
cluster counts as one statistical sample) they are still well described, at first order, by a gaussian distri-
bution. Their means < C'//Cy > define the averaged normalized concentrations within clusters for each
experiment ; it measures the average relative overloading of particles inside clusters. In our experiments,
mean concentration in clusters is generally found to exceed twice the global seeding concentration and
it can reach up to eight times the latter depending on experimental conditions (see figures 3.14b&c).
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F1c. 3.13 — (a) PDF of clusters area, inset shows the evolution of the fitted power law exponent with
Stokes number for the 40 experiments of fig. 3.11a. Vertical dash-dotted lines indicates n? (left) and L?
(right). (b) Geometrical characterization of clusters for the same 40 experiments.

Figure 3.14b shows the evolution of these mean normalized concentration with Stokes number, a glo-
bally growing trend with St can be seen, though scattering of data points is relatively large. On the
contrary, as evidenced in figure 3.14c, the mean normalized concentration in clusters turns to be clearly
dependent on the global seeding concentration Cy following a decreasing power law < C/Cy >ox Cy 0-39,
While one might have expected the concentration inside the clusters to grow linearly with the global
concentration (< C'/Cy > remaining constant) as a trivial geometric effect, this surprising decreasing
power law dependency shows that the average concentration inside clusters grows more slowly than the
global seeding concentration. As a consequence, the relative overloading of particles inside the clusters
is reduced when the global seeding increases : for the lowest values of Cj clusters are up to 8 times
overloaded while they are only twice as dense as the average for the largest values of Cy. To rule out
any possible bias due for instance to a statistical under-sampling of low concentration experiments, the
same whole analysis on artificially subsampled data has been performed : starting from the highest
concentration experiment (containing several thousands particles per image), up to 90% of the particles
are randomly removed and Voronoi tesselations and clusters identification are recomputed. The sub-
sampled data show that the algebraic distribution of clusters area is always maintained with the same
—2 exponent, that the distribution of concentration within clusters is still gaussian, and that mean
normalized concentration in the clusters with the subsampled number of particles per image is weakly
affected by the subsampling (see dots data on figure 3.14¢). This robustness of the analysis to arbitrary
subsampling shows that the effect observed in figure 3.14c does result from a physical process related to
particles loading and not from a statistical bias. Such a non trivial effect, which has never been reported
to our knowledge, is therefore intrinsic to the clustering of dense particles by turbulence. It probably
reveals the existence of collective effects inside the clusters, and certainly deserves further investigations
as well as cross-analysis with other experiments and numerical simulations. In particular, it should be
underlined that this behavior is most probably not due a steric effect. If so one should expect both a
linear increase of < C' > with Cp in the dilute limit and a saturation of < C > (irrespective of Cjp)
at very large concentrations. None of these trends appear in figure 3.14¢ (note that the concentration
covers more than one decade in this figure).

Finally, a possible dependency of < C/Cy > on Stokes number (which was not clearly visible
at first sight in figure 3.14b) has been further checked by considering data on figure 3.14b divided
by the empirical power law < C/Cy >oc Cy3? (obtained from figure 3.14c) as a first attempt to
separate Stokes number effects from the global seeding concentration effects just described. The result
is presented in figure 3.14d which shows a possible dependency on Stokes number with a maximum
mean concentration in clusters occurring around St ~ 2, reminiscent of the maximum of preferential
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F1a. 3.14 — (a) PDF of normalized-reduced concentration C/C\ within clusters. (b) Evolution of the
means of PDF's in figure (a) with particles Stokes number. (c¢) Evolution of the means of PDFs in figure
(a) with the global seeding concentration Cy given in particles per image (57 : all our experiments, () :
one single experiment randomly subsampled). (d) Evolution of the means of PDFs in figure (a) with the
Stokes number after compensation by the seeding concentration dependance evidenced in figure (c).

concentration observed in figures 3.11c. Though further investigations will be needed to be conclusive
on this point, as discussed in the concluding section, such a dependency can be consistently interpreted
in the framework of a sweep-stick mechanism [43, 29].

3.3.4 Conclusions and outlooks

We have introduced, together with R. Monchaux and A. Cartellier, the analysis of preferential
concentration in turbulent particles laden flows using Voronoi diagrams as a new tool to get a quanti-
tative insight of the phenomenon. This very computationally efficient tool, not only gives access to the
concentration field at an intrinsic local resolution (inverse of Voronoi areas directly gives local particles
concentration) but it also offers a remarkably simple and non-ambiguous way to define particles clusters
(as well as complementary voids) and to analyze their structural properties. Several known behaviors
(previously reported in experimental and numerical works based on classical tools, mainly pair correla-
tions, correlation dimension and box counting), as the maximum of heterogeneity of the concentration
field for particles with Stokes numbers around unity, have been successfully recovered and further ana-
lyzed at the light of this new tool. By systematically varying the triplet of parameters (St, Ry, Cp), we
have shown that particles Voronoi’s areas distributions are always reasonably log-normal, so that prefe-
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rential concentration can be quantitatively measured by a single scalar (the standard deviation of these
distributions). We have characterized clusters (and voids) geometries and their inner concentration.
Geometrical properties (mainly the algebraic distribution of mean cluster areas and the fractal struc-
ture of clusters) may be interpreted as an evidence of the self-similar nature of preferential concentration
in particle laden flows; in particular clusters do not appear to have any characteristic typical scale. The
analysis of particles concentration inside the clusters have revealed two new and so far unpredicted
results : (i) average particles concentration inside clusters depends on the global particle loading in a
non trivial way and (ii) after compensation of this particle loading dependency, average concentration
inside clusters exhibits a non monotonic dependency on Stokes number, with a maximum around unity
values.

To summarize Stokes number effects, we find that overall preferential concentration is enhanced for
particles with Stokes number around unity, cluster sizes and geometries do not depend on Stokes number
while mean concentration within clusters is also enhanced (at second order, when seeding concentra-
tion effects are decoupled) around unity Stokes numbers. All together these results can be consistently
interpreted in the framework of recently introduced sweep-stick mechanism by Vassillicos and co wor-
kers [43, 29]. They propose a new physical process for particles preferential concentration phenomena
where clusters form around zero acceleration points of the carrier flow to which particles tend to stick
and to be advected with. These special points of the carrier flow have been thoroughly investigated in
DNS [43, 29] and found to have at least two main remarkable properties : (i) their spatial distribution
is not uniform, and they tend to clusterize and (ii) inertial particles tend to stick to these points with
an optimal stickiness when the Stokes number is around unity. Physically, the sticking mechanism is
dominated by the convergence of particles toward zero acceleration points along the maximum com-
pression direction of acceleration gradients tensor of the carrier flow. This convergence is optimal when
particles response time 7, is of the order of the inverse of the corresponding contraction rate [29](if the
response time is too small contraction is too slow, while for too large response times contraction is fast
but overshot by particles inertia). In the context of the stick-sweep mechanism, clusters shape and size
are therefore expected to be mostly prescribed by the carrier turbulence itself (in terms of clustering
properties of zero acceleration points themselves). For instance the fractal structure of zero acceleration
points distribution has been identified in DNS [29]. This is consistent with the self similarity we have
observed in our experiment. In the same time, as a result of the Stokes number dependency of the
stickiness of zero acceleration points, the concentration of particles within clusters is also expected in
the context of this model to depend on Stokes number (with an optimum around St ~ 1) and conse-
quently so does the overall preferential concentration. This is also consistent with Stokes number trends
observed experimentally. However some observations still remain to be understood. Yet, considering the
sweep-stick mechanism alone, it is hard to qualitatively identify the origin of a departure from a linear
increase of < C' > with Cj. Such a quantification remains to be done from available simulations [43, 29].
One possibility could be the indirect role of gravity (gravity was not accounted for in the above men-
tioned simulations). Indeed, particle-turbulence interactions are known to enhance the settling velocity
of dense inclusions [62, 2, 114]. One may expect that such a settling velocity would tend to decorrelate
somewhat the particles locations from those of zero acceleration points, making clustering less efficient
than expected. An argument in favor of such a scenario is that the enhanced settling velocity of inclu-
sions in clustered regions is a collective effect that arises from the local concentration alone and thus is
not Stokes dependent [2]. In this framework, the influence of turbulence intensity on settling velocity
enhancement is not completely clarified. If, as identified from simulations [62], this enhancement is pro-
portional to the turbulence intensity, one may expect an evolution of the relationship between < C' >
and < Cy > with Reynolds number. Such a possibility will to be addressed in future investigations.

Similarly, a thorough comparative Voronoil analysis of zero acceleration points and particles clusters
as well as a parametric Reynolds number study would shed more light on our results. The former is
only accessible to numerical works so far, and regarding the latter, a drastic and challenging reduction
of the polydispersity of the seeding fog is crucial for any experimental attempt. Numerical studies are
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Fia. 3.15 — Voronoi area trajectories for two particles. The dashed-dotted horizontal line shows the
cluster threshold defined above, the continuous lines are respectively 80% and 120% of this threshold.
The track with triangles is clearly associated to a particle that is ejected from a cluster around ¢t = 4225.

naturally monodisperse and could also be of great help to this regard. Incorporating gravity effects in
these simulations would also be useful regarding the question of the amount of demixing. To finish,
I would like to stress the great potential of Voronoi tesselations which offer a whole range of new
openings for further investigations of particle laden flows. In particular combined to classical Lagrangian
particle tracking, it allows to follow the local concentration in a Lagrangian frame (see figure 3.15 which
illustrates preliminary attempts of such Lagrangian local concentration tracking), giving simultaneous
access to statistics of particles dynamics (velocity and acceleration) and local concentration field around
particles. Other important aspects concern clusters dynamics, and more specifically clusters life-time as
well as statistics of particles residence time inside clusters (Lagrangian evolution of local concentration
in figure 3.15 shows for instance two particles travelling between clustered and void regions). Such
conditional and dynamical information are expected to be key ingredients to improve our understanding
and modeling capabilities for turbulent particle laden flows.
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Chapter 4

Transport of magnetic field by a
turbulent flow of liquid metal : MHD
and dynamo effect

4.1 General Context

The magnetic field of the Earth and of most astrophysical bodies results from a magnetohydro-
dynamic (MHD) instability, the dynamo effect, where mechanical energy of the flow of a conducting
fluid is spontaneously converted into magnetic energy. For the Earth, the mechanical energy is given by
the convection of the liquid iron forming the outer core. The dynamo instability is intimately related
to the capacity of the flow to transport the magnetic field, as a result of MHD induction processes.
All flows are not capable of sustaining a dynamo instability, but specific flow topologies are requested.
Basically the geometry of the flow must be complex enough so that the magnetic field is stretched and
folded in such a way that it superimposes to itself, therefore generating a positive feedback which may
become unstable and initiate the exponential growth of any infinitesimal magnetic seed. Unfortuna-
tely existing theorems only predict geometries which are not capable of sustaining dynamos; they are
called anti-dynamo theorems. No dynamo theorem giving sufficient geometric conditions for a flow to

Fi1a. 4.1 — Sketch of the VKS experiment which drives a von Kdarméan swirling flow of liquid sodium in
a cylindrical vessel. The total mechanical power is 300 kW and the total volume of sodium in the outer
vessel is 150 L. The right figure shows details of the the experimental configuration for the first dynamo
run (september 2006), including soft iron impellers, an inner copper shell and an inner annulus in the
mid-plane. Typical location of magnetic probes are also shown.
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be favorable for a dynamo is known. However, helicity and differential rotation have been shown to
be important topological ingredients, favorable to efficiently stretch and fold the magnetic field for a
dynamo mechanism. They are therefore the most common topological ingredients in dynamo models.
The condition on the flow geometry needs then to be completed by an energetic condition, requiring
that the transport of the magnetic field overpass the magnetic diffusion due to Joule dissipation in the
conducting fluid. This is generally written in terms of the magnetic Reynolds number R,, = UL/n (with
U the typical velocity of the flow, L the typical length scale and n = (uo)~! the magnetic diffusivity
with 1 the magnetic permeability and o the electric conductivity of the conducting fluid) having to
exceed a certain threshold R}, , which is flow topology dependent.

The difficulty of this double condition (favorable flow topology and R,, > R,,*) explains the long
time lag between the original theoretical idea of Larmor, who was the first to suggest in 1919 that such
a MHD instability might be responsible for the magnetic field of the sun, and the first experimental
verification of the phenomenon which has only been observed in the year 2000, almost simultaneously
in two different liquid sodium experiments (one in Karlsruhe [98], the other in Riga [37]). Sodium is the
liquid metal with the highest conductivity (and hence the lowest magnetic diffusivity), what makes it
the ideal fluid for high R, experiments (in spite of practical difficulties due to its high chemical rea-
citivity). Eventhough, largest sodium experiments nowadays hardly exceed magnetic Reynolds number
above 50 which is already a very large number for laboratory conditions, but unfortunately not necessa-
rily sufficient for overpassing the dynamo threshold. The success of these two experiments has therefore
required a rigourous optimization of the flow topology in order to make the dynamo threshold as low as
possible. As a consequence, the geometry of the flow was very constrained (using pipes, diverters and
internal boundaries) to force the flow to follow as close as possible ideal topologies shown theoretically
to be able to sustain a dynamo (Roberts’ flow [89] for the Karlsruhe experiment and Ponomarenko’s
flow [80] for the experiment in Riga). Since these historical experiments, new challenges in dynamo
research concern the release of these constraints in order to investigate the role of fluctuations and
turbulence on magnetic field generation process, its saturation and its dynamics. These questions are
important in the context of natural dynamos which are generated in turbulent conditions. It should
also be noted that any liquid metal dynamo experiment with an unconstrained flow is also necessarily
turbulent. In the absence of internal boundaries guiding the flow the characteristic length scale for the
velocity and the magnetic fields are indeed the same; as a consequence the kinetic Reynolds number
of the flow, Re = UL/v, is then related to the magnetic one, R,, = UL/n via the magnetic Prandtl
Py, = v/n which for all liquid metals is a very small quantity of the order 107> — 1076, Having a large
magnetic Reynolds number (what is required to exceed the dynamo threshold R}) then implies that
the kinetic Reynolds number must be huge. In a more general context this is related to the turbulent
transport of passive and active fields and to instabilities in presence of noise.

My MHD activities are done in collaboration with Jean-Francois Pinton’s group at Laboratoire de
Physique de I’Ecole Normale Supérieure de Lyon. The work reported here is primarily experimental
and encompasses to liquid metal facilities : (i) the VKS experiment, which uses liquid sodium and has
recently become the third experimental dynamo and the first operating in fully turbulent conditions
and (ii) a smaller experiment using liquid gallium, which is dedicated to the investigation of induction
processes and MHD coupling between a magnetic field and a conducting flow. The VKS experiment,
presented in section 4.2, results from a large collaboration involving ENS-Lyon, ENS-Paris and CEA-
Saclay and the experiment itself is located at CEA Cadarache. The Gallium experiment, presented in
sections 4.3 runs at the Laboratoire de Physique de I'Ecole Normale Supérieure de Lyonand the results
presented here were obtained together with Nicolas Plihon, Philippe Odier, Jean-Francois Pinton and
Gautier Verhille (then PhD student).

4.2 VKS2 - turbulent dynamo experiment

The VKS (von Karmén Sodium) experiment results from a large collaboration including ENS-Lyon,
ENS-Paris and CEA-Saclay. It aims at producing and investigating the generation of a magnetic field by
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F1G. 4.2 — (a) Three components of the magnetic field generated by dynamo action measured at point P1
in the when the flow is driven in exact counter-rotation. The bottom plot shows the rotation rate, which
is increased from 10 Hz to 22 Hz. (b) Bifurcation curves of the Azimuthal field measured at P1, growing
with either polarity. The solid lines correspond to a best fit with a scaling behavior B = (Rm — 32)%77
above threshold.

dynamo effect in a turbulent von Karman flow of liquid Sodium (figure 4.1). I joined the collaboration
during my PhD in 2000 and participated to the two generations of the experiment (only results of
the second one, VKS2, after the first dynamo run in 2006 will be discussed here). The choice of von
Karman configuration for this investigation relies on its large scale topological properties, dominated by
helicity and differential roation (when the impellers are counter-rotating), which are known to be very
efficient ingredients for induction processes, and for its high intrinsinc level of turbulent fluctuations. The
experiment is hosted by CEA Cadarache and benefits from the expertise and infrastructures available
there for handling large volumes of liquid sodium.

4.2.1 First experimental observation of a turbulent dynamo

In 2006, the second generation of the VKS experiment gave the first experimental evidence of the
dynamo instability from a fully turbulent flow of liquid metal. This success was recognized worldwide
and is the result of almost ten years of research during which the experiment was successively incre-
mented and optimized in order to improve the efficiency of the induction mechanisms (this included
optimizing the forcing geometry and electromagnetic boundary conditions, increasing the mechanical
power, adding a temperature regulation, etc.). A crucial factor, which has so far been identified as de-
terminant for the instability onset in VKS, relies on the material used for the impellers : at the moment
the dynamo is only observed when the impellers are made of soft iron. No dynamo is observed when the
flow is driven with impellers with identical geometry but made for instance out of copper or stainless
steel. This point, which will be discussed later remains one of the mysteries of VKS.

When the flow is driven with soft iron impellers in perfect counter-rotation, the spontaneous growth
of the magnetic field is observed when the rotation frequency of the impellers exceeds a certain threshold
(figure 4.2a), which corresponds to a critical magnetic Reynolds number R}, = UL/X ~ 30, following
a typical evolution of a super-critical bifurcation 4.2(b). The observed magnetic field is statistically
stationnary, with an average value of the order of 40 G (hence two orders of magnitude larger than
the magnetic field at the surface of the Earth) measured at point 3 in figure 4.1. The field presents
an important fluctuation level (of the order of 30%). The topology of the field, as inferred from the
several measurements available inside the experiment (see figure 4.1), appears to be essentially that
of an axisymmetric dipole. To be consistent with the Cowling theorem, which forbids axisymmetric
dynamos, this observation suggests that non-axisymmetric fluctuations of the von Karman flow play a
crucial role in the dynamo process. Consistently with the symmetry B — —B of the equations of the
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FiG. 4.3 — Magnetic field measured inside the flow vessel, by a 3-dimensional Hall probe when the
flow is driven with counter-rotating soft iron disks at frequencies F1 = 16Hz and F2 =22Hz. The
main component (red) is the azimuthal one. Note that all components decay to zero at a reversal. Top :
Chronos of the magnetic field orientation, white for a positive direction, black for the negative direction,
for 2 successive recordings 900 and 1800 seconds long (separated by the shaded area, the first sequence
corresponds to the main graph).

dynamo problem, both polarities of the dipole can be observed when the experiment is stopped and
re-run (see figure 4.2(b)) but the chosen polarity is statiticaly stationary once the field has grown.

4.2.2 Dynamical regimes

We have seen in the previous paragraph that a statistically stationary magnetic field is generated by
dynamo effect when the impellers are in exact counter-rotation. The scenario is changed if the forcing
is asymmetric (one of the disks rotating faster than the other). In that case a wide variety of dynamical
regimes appears, among which one particularly interesting where the magnetic field experiences random
erratic reversals (see figure 4.3). During a reversal the amplitude of the dipolar field vanishes before
it grows with opposite polarity. Events (known as excursion) are also observed where the amplitude
of dipole decreases but then increases with the same polarity. The duration on which the reversal
occurs (a few seconds, what is comparable to the magnetic dissipation time) is much shorter than the
average duration of a given polarity. Interestingly, all these properties recall the erratic reversals of
the Earth magnetic field. A more detailed exploration of the parameter space of the experiment with
asymmetric forcing, shows a rich variety of dynamo classes depending on the relative rotation rate of the
two impellers (see figure 4.4), including periodic oscillations and intermittent bursts. It is also striking
to note that the phase space trajectory of the magnetic field over these several dynamical regimes is
particularly robust (see figure 4.4(b)), and to be connected only to four fixed points (noted P, -P, Q
and -Q). This is characteristic of a low dimensional dynamical system, where despite the high level
of turbulence, only a few modes are responsible of the dynamics. In this context, a model based on
the interaction between a dipolar and a quadrupolar mode with similar threshold instability has been
proposed by Pétrélis and Fauve [78].

4.2.3 Discussion and conclusions

Many unknowns remain on the VKS dynamo. Among them the actual mechanism responsible for
the instability and the role played by the material of the impellers are crucial. It is highly unlikely
that the instability is purely generated by the iron disks only. Several observations point indeed toward
a fluid dynamo mechanism : (i) as the disks are driven with a constant rotation rate regulation, if
the dynamo was generated only by the disks, the staturation of the magnetic field would be limited
only by the available torque (or power) of the motors, so that a sharp increase of the amplitude of
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F1a. 4.4 — Top : Parameter space and dynamo regimes for VKS2 experiment, vertical axis is the magnetic
Reynolds number based on the average rotation rate of the two impellers ((F} + F»)/2 and the horizontal
axis is the normalized rotation rate difference 6 = (F} — Fy)/(Fy + F5). Bottom : Examples of times
series of three different dynamical regimes (time periodic regime at # = 0.1, bipolar intermittent bursts
at # = 0.16 and oscillations at § = 0.46).

the magnetic field would happen at the instability onset at the same time as the limit torque (or
power) of the motors should be reached ; this is highly contrasting with the progressive and continous
bifurcation curve (figure 4.2b) and the small impact on the power consumption of the motors at the
onset ; (ii) we have observed in the experiment that removing the inner annulus in the mid-plane of VKS
changes drastically the threshold of the dynamo when the impellers counter-rotate “backwards” (the
blades of the impellers being curved, we call “forward” counter-rotation the unscooping direction and
“backward” counter-rotation the scooping direction), what clearly shows that the threshold is related
to the hydrodynamics; (iii) the bifurcation curve of the instability is relatively scattered when the
amplitude of the magnetic field is directly plotted as a function of the rotation rate of the impellers,
but it collapses onto a single curve when plotted against the magnetic Reynolds number based on the
temperature dependent conductivity of sodium. A possible aw mechanism for the observed dynamo has
been proposed by Pétrélis et al. [79] involving a poloidal to toroidal conversion by the usual w-effect
associated to the counter-rotation of the flow [20] while the toroidal to poloidal conversion would be
related to the a-effect associated to the large scale swirls generated in the wake of the eight blades of
the impellers. In such a scenario, induction mechanisms generated by the flow in the vicnity of the disks
are of primary importance, however the specific and crucial role of the material of the disks (I recall
that dynamo action has only been observed in VKS when the flow is driven by soft iron disks) remains
unexplained.

To better understand this role, we have recently investigated how induction mechanisms are affected
depending on the material of the disks. This study has been done at the Laboratoire de Physique de
I’Ecole Normale Supérieure de Lyon, in the context of Gautier Verhille PhD and in collaboration with N.
Plihon, J.-F. Pinton and P. Odier, in a von Karmén flow of liquid Gallium (VKG) with similar geometry
than VKS, but significantly lower magnetic Reynolds number (the dynamo threshold in particular is
unreachable). The study consists in measuring the induced magnetic field B; when an external field B4
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Fic. 4.5 — Left : VKG experiment with axial or transverse applied magnetic field and driven with
different impellers. Note that the disk and the blades of the impellers can be of different materials
(stainless steel, copper or soft iron), allowing for multiple combinations. Right : Indicator of the efficiency
of induction mechanisms in VKG experiments (given by the slope of the evolution of the induced
magnetic field as a function of R,,) when it is driven with disks made out of different combinations of
stainless steel, copper and soft iron. The different configurations are characterized by (110)mat/(140) fuid—
1)Vinat /Vimp, where (1o )ma: is the inverse of the magnetic diffusivity of the specific material, (uo) fiuid
is the inverse of the magnetic diffusivity of Gallium, Vp,q¢/Vimyp is the volumic fraction of the specific
material in the impeller.

is applied to the flow which is driven with disks made out of different materials (see figure 4.5a). These
measurements have proven that for an identical flow geometry the efficiency of the induction processes is
significantly enhanced when the magnetic permeability of the propellers is increased. More precisely, we
have shown that (at least within the moderate range of magnetic Reynolds number accessible in VKG)
the additional contributions to the induction processes vary linearly with the change in puo between
fluid and impeller (see figure 4.5). As a consequence, this shows that a large value of uo (hence a low
magnetic diffusivity) of the impellers significantly enhances the efficiency of the induction processes in
the fluid, therefore contributing to reducing the threshold of the dynamo instability. These induction
measurements also show that such impellers also tend to promote the induction of axial magnetic fields,
what is consistent with the observation that the dynamo field generated in VKS is dominated by an axial
dipole. Finally, the localization of dynamo sources near the impellers may also help understand why the
evolution of the VKS dynamo field shares many features with low-dimensional chaos, as it would result
from nonlinear interactions of two weakly coupled dynamos (one in the vicinity of each impeller). Note
that this is also consistent with two interacting near critical dipole and quadrupole modes as proposed
in the model by Pétrélis et al..

Though the detailed role of the soft iron and the exact mechanism generating the dynamo in VKS
are not yet completely elucidated, the observations just described point to a scenario dominated by
induction mechanisms in the bulk (though in the vicinity of the disks) which are enhanced by the
contrast in magnetic permeability between the fluid and the disks. This is also supported by recent
numerical simulations where the discontinuity of magnetic permeability at the impellers is taken into
account [42, 47].
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F1a. 4.6 — (a) BVK experimental set-up : a von Kdrméan flow of liquid gallium is generated in a cylindrical
vessel between two counter-rotating disks driven by two AC-motors. The differential rotation advects
and stretches an axial field Bz produced by two Helmholtz coils so as to generate a toroidal component
By. The amplitude of By is then used to drive the power source which generates the current in the
coils, which closes the dynamo feedback loop. (b) The main figure shows the evolution of the variance
of the time fluctuations of the axial magnetic field B, as the disks counter-rotation rate is increased
(bifurcation diagram). The insets show two time series of the magnetic field near threshold (8Hz) where
an intermittent “on-off” dynamic is observed and far above threshold (16Hz) where a fully developed
reversing regime is observed.

4.3 An experimental model of a Bullard-von Karman (BVK) dynamo

4.3.1 The BVK experiment

As illustrated by the VKS experiment history, building an actual fluid dynamo experiment is a com-
plex and expensive task. Only three successful experimental dynamos have ever been built (Karlsruhe,
Riga and VKS). One of the specific goals when the VKS project started was to produce a fully tur-
bulent dynamo experiment. This required almost ten years of research and optimization. Considering
the difficulty of the task, before the success of VKS in 2006, I proposed the idea of building a synthetic
experimental turbulent dynamo, inspired by the classical hompolar dynamo (also known as Bullard
dynamo, after the theoretical work on this specific configuration made by Sir E. Bullard in 1955 [23]),
where part of the dynamo feedback mechanism is artificially forced using external wiring and coiling
but where the flow turbulence is still included in the whole process and has a leading role. That is,
we relax the requirement that the current path be fully homogeneous, and we effectively prescribe the
mechanism by which a toroidal magnetic field generates a poloidal one. However, the poloidal to toroidal
conversion remains the result of a fully magnetohydrodynamic w-effect process (including the flow fluc-
tuations). The experiments are carried out in the set-up sketched in figure 4.6. The flow is produced by
the rotation of two disks inside a stainless steel cylindrical vessel filled with liquid gallium. A magnetic
field can be applied using two axial coils. For a constant and uniform axial field applied, one obtains
in the quasi-static limit at low magnetic Reynolds numbers, a toroidal magnetic field induced by the
differential rotation of the flow. This is the w induction mechanism [19] which converts a poloidal field
into a toroidal one. It is a linear effect, and the time average of the toroidal field at the measurement
location verifies By = kR, By ., where k is a “geometric” constant which in our experiment has been
measured of the order of 0.1. However, due to the turbulent nature of the flow, the instantaneous values
By(t) have strong fluctuations : the standard deviation is of the order of the mean. The poloidal to to-
roidal conversion is then obtained when a signal linearly proportional to By is used to drive the current
source that feeds the coils, which, in turn, generate By .. As a result, By, = GBy with G an adjustable
gain. In the end the overall feedback mimics an aw mechanism, where the a effect is artificially forced
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using the external wiring, but the w effect fully includes the complexity of the flow. In this closed loop
the average axial field obeys B, = GkR,,B,. A necessary condition for a self-sustained state is then
R,, > R}, = 1/kG. Clearly, the adjustable gain of the linear amplifier allows us to set the value of the
critical magnetic Reynolds number to an experimentally accessible range.

4.3.2 The BVK dynamo

I consider now the case where no external field is initially applied. Figure 4.6b shows the bifurcation
diagram of the instability. As the rotation rate of the driving disks is progressively increased, the
magnetic field remains null until a sufficient rotation rate is reached. At this point, one observes the
occurrence of intermittent bursts : the magnetic field grows spontaneously at irregular intervals, with
either polarity. This corresponds to times when the fluctuations in the differential rotation reach a level
high enough to satisfy the instability condition R,, > 1/kG. During these dynamo bursts, the magnetic
field reaches a finite value +B,y, held for durations, Tyt ~ 5 s on average (or Thu.sA/R? ~ 10
if one compares to the diffusion time of the magnetic field across the flow volume). Interestingly, the
bifurcation occurs via an “on-off” regime, a scenario which has been previously hypothesized for dynamo
experiments and models [69, 99], but which was not observed in Karlsruhe, Riga and VKS. The fact
that either polarity is realized is due to the symmetry of the induction equation. As the disks rotation
rate is increased further, the dynamo bursts growlonger until a regime is reached when the magnetic field
is always present, with either polarity. The polarity of the field is not constant in time : the magnetic
field spontaneously reverses its direction, at irregular time intervals. One also notes the occurrence of
excursions, i.e. times when the magnetic field decreases as if about to reverse, but then returns to its
initial value and polarity. We note also that the time of a reversal is short compared to the magnetic
diffusion time of the system and that the reversals proceed via a robust trajectory (as is the case for
the Earth and VKS).

4.3.3 Discussion and conclusions

Though the dynamo cycle is here artificially forced, this setup appears to be an easy model for versa-
tile experiments which shares interesting behaviours with actual homogeneous dynamos. Several issues
related to dynamo and nonlinear bifurcations can be addressed using this experimental arrangement
and will be explored in forthcoming studies :

e The external gain in the feed-back loop amplifies induction effects. The effective magnetic Rey-
nolds number in the system is then Ri{ F = GR,,. One consequence is that one can tune independently
the magnetic Reynolds number and the kinetic Reynolds number of the flow. It will be interesting to
analyse to which extend our arrangement provides a way to study MHD at varying magnetic Prandtl
numbers (here defined as the ratio R,,/Re).

e The use of a mean and a fluctuating component in the feed-back amplification stage provides a tool
to study experimentally the role of fluctuations and noise in the bifurcation dynamics. Firstly, one can
set the threshold by adjusting the gain of the feed-back loop so that one may choose to operate far above
the dynamo onset. Secondly, several kinds of noise (coloured, correlated, etc) can be inserted into the
feed-back loop, and the effects can be quantified. Some studies have shown that the dynamo threshold
would be increased due to the presence of noise while others suggested that small scale turbulence may
not modify it or eventually help. The nature of the bifurcation may also change with the characteristics
of the noise, particularly for the “on—off” regime.

e One may also ask whether it is possible to synchronize the reversals by adding a periodic forcing
(mechanical or applied field) in connection with stochastic resonance issues.

e Finally, a promising possible development is the use of a current source such that the field at
saturation is large enough for Lorentz forces to alter the flow (at the moment the instability saturation
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is entirely due to the saturation of the electrical source driving the current in the coils). One of the open
questions is how the field dynamics, including reversals, is changed in this case. This is currently under
investigation by Nicolas Plihon in the context of Sophie Miralles PhD.
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Chapter 5

Conclusion

The studies presented in this memory report experimental results on turbulent transport of particles
(both tracers and non tracers) and magnetic fields to which I have personnaly contributed during the
past years.

During my collaboration with Pr. Bodenschatz at Cornell University, I have developped, together
with Haitao Xu and Nick Ouellette, the first multiple ultra-high-speed-camera system, capable of tra-
cking simultaneously hundreds of 3D-trajectories in a turbulent flow at Reynolds number up to almost
Ry ~ 1000, with sufficient spatial and temporal resolution. Thanks to this unique system, I have explo-
red three important aspects of Lagrangian turbulence (from the dynamics of fluid tracers) : (i) the pair
dispersion problem, (ii) the validity of the local isotropy hypothesis and (iii) the Lagrangian intermit-
tency phenomenon. Results from points (i) and (ii) have shown that two usually accepted features for
turbulent flows actually need to be revisited. Concerning pair dispersion, we have indeed shown that
within the accessible range of Reynolds number and initial separations explored, the usually accepted
superdiffusive Richardson 3 dispersion regime is not observed. On the contrary a ballistic (¢?) and
initial separation dependent regime predicted by Batchelor in 1952 is very robustly observed. Similarly
our measurements of 3D Lagrangian spectra of particles velocity have shown that recovery of isotropy
at small scales might be much slower than expected, and at least far from being reached, even at the
smallest scales in an axisymmetric turbulent flow at Ry approaching 103. Point (iii) has given what still
remains the standard for Lagrangian anomalous exponents measurements. In a more general context,
these experiments are also important as they explicitly address the question of what a high Reynolds
number limit might be and at which rate usual idealizations of turbulence are eventually approached.

More recently, my activities in the team EDT at LEGI have addressed the problem of the transport
of material particles, with a specific focus on finite size, density and collective effects. The theoretical
approach of this problem is extremely complex, as even writing an appropriate equation of motion
modeling the coupling of the carrier turbulent flow and particle dynamics remains a challenge. I have
considered the case of individual finite size particles from acoustical Lagrangian tracking experiments
(this was done in collaboration with Christophe Baudet, Alain Cartellier and Yves Gagne, and was also
the topic of Nauman Qureshi’s PhD which I supervised) and the multiple particle case, with a parti-
cular focus on the preferential concentration phenomenon (this was done in collaboration with Alain
Cartellier and was part of the postdoctoral project of Romain Monchaux). My contribution to the inves-
tigation of the turbulent dynamics of individual particle have shown that usual stokesian models may
be actually limited only to extremely small particles. This is not really surprising as these models have
been developed based on a point particle assumption. However I have shown that even simple predic-
tions (as for instance for particles rms velocity) cannot be extrapolated to inertial particles with size
even only slightly larger than the dissipation scale. These findings show indeed that many dynamical
features of turbulent particles generally referred as “inertial” in the litterature are actually not attri-
butable to particle inertia. For instance, velocity fluctuations, normalized acceleration PDF and forcing
correlation time are found not to depend significantly on particle inertial properties. On the contrary
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the pressure fluctuations integrated at the particle scale are found to be an essential ingredient. Instead
of the classical Stokes number filtering scenario where particles fluctuations are expected to be damped
simply because of their inertial response time, this study suggests that a preferential sampling scenario
is more realistic to account for statistical deviations from tracer behaviour. In this scenario, particles
preferentially sample certain regions of the flow; the sampling itself is expected to result from par-
ticles preferential concentration induced by inertia, while the subsequent dynamics of the particles then
mostly reflect the dynamics of the flow in these preferentially sampled regions. The dynamical features
I have measured for the particles seem particularly consistent with the stick-sweep sampling mechanism
proposed by J. C. Vassilicos. In a second step I have investigated the preferential concentration pheno-
menon when many particles are dispersed in a turbulent flow. To this scope, together with A. Cartellier
and R. Monchaux, we have proposed a new approach based on Voronoi tesselations analysis which we
have shown to be a particularly complete tool compared to previous classical analysis. Important results
in this context are : (i) the maximum efficiency of clustering for particles with Stokes number close to
unity ; (ii) the absence of typical scale of clusters; (iii) and the evidence of collective effects within
the clusters. Further work is in progress to explore more specifically the influence of Reynolds number
on preferential concentration as well as the impact on the individual and collective dynamics of particles.

Though much remains to be done, it is my hope that these studies will contribute to the fundamental
understanding and practical modeling of turbulent transport phenomena. For instance relative disper-
sion is often a key ingredient for turbulent mixing modeling, as the fluctuations of a mixing passive
scalar can be related to the pair dispersion law. Choosing the appropriate law (let say Batchelor versus
Richardson) can lead to radically different predictions, with important consequences when it comes
for instance to improve mixers efficiency or to estimate security levels of toxic substances dispersion.
Concerning inertial particles, though we do not have yet an appropriate equation of motion, our re-
sults may support the validity of new modeling approaches where particles are fully resolved, which are
becoming computationally accessible [49, 102]. Coupling such novel numerical simulations with highly
resolved experiments will help testing possible scenarios (as the leading role of pressure and sampling
proposed in this work) and give soon a less speculative understanding of the subtle turbulence-particle
coupling. This conviction has encouraged me to reinforce my collaborations with numerical groups.

Finally, I have contributed to experimental investigations on the transport of magnetic fields by tur-
bulent conducting flows, with the particular focus of better understanding the spontaneous generation
of a magnetic energy by dynamo action. This work involved experiments in liquid sodium, as a member
of the VKS collaboration, and also experiments in liquid Gallium, in collaboration with Jean-Francois
Pinton, Nicolas Plihon and Philippe Odier at ENS-Lyon. I have joined the VKS collaboration during my
PhD, in 2000, but it is only in 2006, after years of optimization of the experiment that VKS became the
first experimental dynamo produced by a fully turbulent flow of liquid metal. Interestingly dynamo ac-
tion has only been observed up to now in VKS, when the flow is driven with soft iron impellers. Though
the exact role of iron remains one of the main interrogations of VKS, the investigation of induction
processes in the Gallium experiment done in Lyon, shows that usual induction mechanisms in the bulk
of the flow are significantly enhanced when the magnetic diffusivity of the impellers is much lower than
that of the driven conducting fluid. A remarkable feature of VKS is that only two macroscopic control
parameters (the rotation rate of each impeller) are sufficient to reproduce a wide variety of dynamical
regimes of the generated magnetic field (statistically stationnary, random reversals, intermittent bursts,
periodic oscillations, etc.) which are all known to exist in natural astrophysical bodies. All these regimes
evolve within a robust phase space, and behave as a low-dimensional dynamical system. As shown by
Pétrélis & Fauve, this dynamical landscape results from the interaction of two nearly critical modes
with different symmetry properties (in the present case a magnetic dipole and a magnetic quadrupole).
Measurements in Gallium suggest that this may result from the non-linear coupling between two di-
poles generated in the vicinity of each impeller. The role of turbulence in this scenario remains unclear.
Surprisingly, in spite of the high level of fluctuations, VKS behaves mainly as a determinisitc low di-
mensional system where the role of turbulence may be limited to that of noise trigering the departure
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from a few stable points. To better understand the role of turbulence in such MHD processes, I have
proposed and implemented a simple experiment mimicking a dynamo cycle in the Gallium experiment
(the Bullard-von Kérman dynamo), which is more versatile and modulable than Sodium experiments.
The first studies on this synthetic dynamo show interesting dynamical features (including reversals and
“on-off” intermittency. Furhter studies are being carried out, which I hope will help the investigation
of fluctuations impact on MHD processes and instabilities. It should also be noted that the role of fluc-
tuations in such von Kéarman flows is not limited to small scales. A remarkable feature of von Karman
flow is also the existence of long term fluctuations, over time-scales covering thousands of eddy turn-
over times. This long term dynamics is known for purely hydrodynamic flows (whitout magnetic field),
and seems to be enhanced in the presence of a dynamo. I am currently investigating the origin of this
slow dynamics by combining experimental data and numerical simulations in collaboration with Pablo
Mininni (University of Buenos Aires).

I would like to conclude by discussing the general fact that fundamental turbulence research has
longly dealt with idealized situations, generally assuming homogeneous, isotropic, stationary turbulence,
often in the so called high Reynolds number limit, which constitutes the favorite playground for theore-
tical investigations. Though they are not sufficient to solve Navier-Stokes equations, these assumptions
are justified by the fact that they allow simplifications which help the development of analytical and/or
numerical models. However such idealization generally remains at odds of most real situations making
in particular difficult any unambiguous comparison between experiments and models. During the past
decades a clear effort has emerged in the turbulence community to enlarge existing studies in order to
address these kind of difficulties. Theoretical approaches start including non ideal effects at the same
time as new technologies allow experiments to cover a wider range of situations and to explore the real
impact of theoretical simplifications. I like to believe that the work presented in this memory is part
of this effort. Many novel and challenging experiments are being carried out worldwide. These include
cryogenic turbulence, new windtunnel technologies, adjustable isotropy level flows, high Reynolds num-
ber rotating turbulence, etc.. Combined with the latest high resolution measurements techniques (high
speed particle imaging, acoustical measurements, Laser velocimetry, instrumented particles, etc.) they
open new possibilities of experimental investigations never reached before. On the other side, non ideal
conditions start to be included in modeling and simulations. This is the case for instance for anisotropy
effects, or for simulations of resolved finite size inertial particles. It is extremely encouraging and exci-
ting to realize that, for the first time, experimental, numerical and theoretical turbulence research start
playing in a significantly overlapping field of common parameters.
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Chapter 6

Research perspectives

6.1 General context

My research perspectives for the coming years aim at exploring new aspects of transport of particles
and fields in complex flows. This is at the same time in the continuity of the questions raised by
present activities but also in the scope of proposing new approaches, developing new experiments and
stimulating new collaborations. My projects articulate around five main axis :

e study of the influence of large scale properties of turbulent flows on the small scale
dynamics and on the transport of particles;

e study of the role of turbulent drag on the motion of finite objects ;

e study of collective effects of inertial particles in turbulent flow, including the impact on
collision, coalescence and mass transfer phenomena ;

e study of the influence of nano and micro-scale interfacial properties on the macroscopic
mixing of particles;

e study of the MHD processes in turbulent plasmas.

The following pages briefly describe these different axis, giving the origin of the associated questions
and the intended investigation tracks.

6.2 Influence of large scale properties of turbulence

This work aims at investigating the influence of large scale properties (mainly homogeneity, aniso-
tropy, confinement and Reynolds number) of a turbulent flow on the small scales dynamics, the transport
phenomena, but also the long-term stability of the flow.

This investigation requires the ability to produce turbulent flows with different —and ideally, tunable—
large scale properties. To this end I will take advantage of several apparatuses available at LEGI and
at Laboratoire de Physique de 1’Ecole Normale Supérieure de Lyon, and more particularly of the active
grid which I have recently implemented in the wind-tunnel at LEGI, of a water tunnel available at
LEGI and of the LEM (Lagrangian Exploration Module) which I have contributed to develop at the
Laboratoire de Physique de I’'Ecole Normale Supérieure de Lyon (and also in collaboration with the
Max Planck Institute of Gottingen).

Our active grid is made of 8 horizontal and eight vertical rotating bars, each mounted with square
flaps (figure 6.1a). Each bar is independently driven by a dedicated step motor. Active grids [60, 81] are
known for their versatility and their capacity to increase the size of the large structures of the flow. As
a consequence they offer simultaneously the possibility to significantly increase the available Reynolds
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number in our wind-tunnel and to modify the large scale homogeneity and isotropy of the flow, which
can be tuned depending on the forcing protocol of the rotating bars.

The water tunnel, originally designed and built by J.-P. Thibault for MHD investigations in salted
water, is being redesigned in collaboration with N. Mordant, for wall turbulence studies. In particular,
the cross section of the tunnel, which is at the moment square (10cm x 10cm) will be changed to an
elongated rectangular section (2.5cm x 30cm).

The L.E.M. is somehow to the usual von Karman flow, what the active grid is to the classical passive
grid. It consists of a closed icosahedron full of water, with 12 independent impellers driving the flow
(figure 6.1b). The large scale isotropy of the flow can be tuned depending on the driving protocol of the
12 motors.

Besides their individual interest, these flows are also complementary as for instance L.E.M. is a
confined and bounded flow where the turbulence is constantly forces, while wind and water tunnels
are an open flows where the turbulence decays downstream. All together, these facilities will therefore
allow to explore Reynolds number effects, large scale anisotropy and homogeneity effects and confine-
ment/forcing effects.

I plan to investigate the influence of these large scale properties on different aspects :

e Influence on the small scales of turbulence. This is in the continuity of the study on the validity
of the local isotropy hypothesis already described in section 2.5. The focus will be put on exploring
the return to isotropy when the large scale properties are progressively finely tuned to almost perfect
isotropy to highly non-isotropic. The influence of confinement in the return to isotropy at small scales
will also be explored. The results are potentially important for the refinement of sub-scale models in
LES simulations.

e Influence on the long term dynamic of the flow. The von Karman flow is known to exhibit long
term dynamics, especially concerning the random motion of the shear layer in the mid plane which
fluctuates on time scales exceeding thousands of turn over times [30]. The origin of this slow dynamics
remains mysterious, but may be related to the large scale symmetry properties of the flow. I will use
the versatility of the LEM to investigate the role of symmetries on this slow scale dynamics. This can
be done for instance by considering only two face-to-face motors in the LEM in a counter-rotating von
Karmén configuration, the other ten being used to perturb the large scale symmetry of the base flow.

e Influence of the large scale properties on the transport of particles. 1 will in particular focus on the
possible influence of large scale anisotropy and confinement of the flow on the shape of finite size particles
acceleration PDF's. This is motivated by the observation that for a given flow acceleration PDFs of finite
size particles has been shown to be robust (see section 3.2), but that it is found different, at equivalent
Reynolds number, for particles in the wind-tunnel and in von Kdarmén flows. The possible influence of
confinement on acceleration statistics has been recently proven numerically by Kadoch et al. [53].

I would also like to mention here other ongoing collaborations which will contibrute to these inves-
tigations :

— I collaborate with B. Rousset at CEA/SBT and other members of the SHREK project to inves-
tigate turbulence in a von Karmén flow of liquid Helium (fluid and super-fluid).

— I coordinate a project aiming at investigating classic grid turbulence in the very large scale wind-
tunnel SIMA at ONERA in Modane. This experiment should run in 2013 and will give unprece-
dented high resolution data of simultaneous Eulerian and Lagrangian statistics which we expect
will become the standard for experimental characterization of homogeneous isotropic turbulence.
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F1c. 6.1 — (a) New active grid at L.E.G.I.. (b) The Lagrangian Exploration Module at Laboratoire de
Physique de I’Ecole Normale Supérieure de Lyon.

— I also coordinate the work-package “particles and fields” of the EuHIT I® European proposal
submitted at the end 2011. The proposed investigations aim at investigating several aspects of
Lagrangian turbulence and transport phenomena in different large scale European facilities (in-
cluding the SF6 wind-tunnel in Gottingen, the Coriolis platform and cryogenic flows at CEA and
CERN).

6.3 Collective effects of particles in turbulence

This work aims at characterizing and improving the modeling of collective effects of particles trans-
ported in a turbulent flow. Such collective effects can arise for instance inside clusters of inertial particles,
as subtle couplings between the particles (either via hydrodynamics interactions or direct collisions) ap-
pear.

e Influence of spray polydispersity. The characterization of clustering and preferential concentration
carried so far with the water spray in the wind-tunnel has revealed the difficulty to produce monodisperse
sprays and the difficulty to interpret the results the polydispersity is high. In order to improve the study
of the size dependence (or equivalently the Stokes number dependence) of preferential concentraion, it
is required either to produce a more monodisperse spray or to measure particles size simultaneously
with their dynamics and concentration field characterization. The latter solution is being explored by
coupling the Voronoi analysis to a Mie scattering technique [46].

e The relevance of Stokes number as indicator of preferential concentration. Preferential concentration
is generally quantified in terms of particles Stokes number. The investigation reported in chapter 3 shows
indeed that preferential concentration is optimal for Stokes number around unity. However, the results
presented for the turbulent transport of individual finite size particles in the same chapter clearly indicate
that their dynamics is weakly affected by Stokes number effects. A natural continuation of these two
observations is then to investigate the preferential concentration phenomenon for finite size particles.
This is part of the postdoctoral work of Lionel Fiabane (which I supervise in collaboration with R.
Volk), who is presently investigating in the LEM the clustering properties of neutrally buoyant particles
significantly larger than the dissipation scale (which are known not to behave as fluid tracers). The first
results on such particles, over a range of Stokes number from 1 to 20, indicate that their distribution
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F1G. 6.2 — Investigation of the dynamics of a towed particle in the wind-tunnel at LEGI. Particle motion
in the transverse direction is recorded using a high-speed camera.

is exactly that of a random process with no sign of clustering. This study is now being completed by
considering finite size glass particles (hence denser than water) in the same range of Stokes number.

e Study of the structure and dynamics of the clusters. 1 will use the developed Voronoi analysis to
investigate the 3D structure of particle clusters and their temporal dynamics. The 3D structure will be
studied by illuminating the tunnel with a transverse laser sheet, the third dimension being probed thanks
to the advection of the spray (using a usual frozen field Taylor hypothesis). The temporal dynamics
will be investigated by pursuing the effort in coupling Voronoi analysis to Lagrangian tracking. This
study will consider on one side particles individually, looking for correlation between their Lagrangian
dynamics and the local concentration given by the area of their Voronoi cell along their trajectory, and
on the other side the collective dynamics of the cluster as a whole. This information is believed to be
important for the modelisation of collective effects [2].

e Study of particles mass transfer. 1 will investigate several aspects of mass transfer in presence of
turbulence, including the influence of turbulence rate on accretion processes and the measurement of
particles collision kernel. Accretion processes will be investigated by considering the mass increase of a
fixed sphere in the wind-tunnel seeded with a water spray (subsequently the drying rate of the same
wet sphere, and the influence of turbulence level will also be investigated). The turbulence level will
mainly be varied by considering successively the wind-tunnel without grid (fluctuation level is then
of order a few per thousands) with the passive grid (a few percents) and with the active grid (about
20 percent). Collisions between water droplets in the spray will also be investigated by measuring the
relative velocity between particles pairs to estimate the collision kernel. An important aspect will be
to correlate this estimation to the preferential concentration analysis and to evaluate the impact on
particles coalescence rate.

6.4 The role of turbulent drag on the motion of finite size objects

Most of theoretical and numerical works for freely advected particles in a turbulent flow only consider
the drag force acting on the particle, resulting from the slippage velocity between the particle and the
fluid induced by the inertia of the particle. However, the results on the Lagrangian of finite size particles
in chapter 3 show that these stokesian models fail to predict even simple features of the dynamics of the
particles. In particular the filtering scenario by which particles dynamics is related to that of the carrier
flow by a low-pass filtering effect at the particle viscous response time does not appear as relevant. This
observations motivate new experiments trying to emphasize the role of hydrodynamics forces related to
the relative velocity between the particle and the fluid.
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Fi1c. 6.3 — (a) Concnetration field of rhodamine colloids from LIF measurements in a turbulent jet.
(b) Mixing indicator (corresponding to coarse-grained length scale as defined in [104]) for differente
substances with and without gradient of LiCl.

This will be achieved by considering objects in the wind-tunnel with a constrained motion. At the
moment [ plan to investigate two main situations :

e The dynamics of of a towed particles in a turbulent environment. 1 want to investigate the dynamics
of a semi-constrained particle with an imposed dominant motion relative to the surrounding fluid. This
is achieved by considering a particle attached to a thin longitudinal wire in a wind tunnel experiment
(see figure 6.2); as the particle is attached its streamwise motion is blocked what imposes a strong
slippage velocity and therefore a strong drag force. On the other hand, the particle is free to move
in the transverse directions x and y. In the reference frame moving at the mean wind velocity, this
situation is equivalent to that of a particle towed at constant velocity. The first preliminary results on
this geometry, obtained during Martin Obligado’s PhD which I supervise, show that a filtering scenario
is realistic. An important role to be explored now is the role of fluctuation rate of the dynamics of the
towed particle. This question will be address by successively exploring the case without any grid, with
the classic grid and with the active grid.

e The behavior of a pendulum in a turbulent mean flow. 1 want to investigate the equilibrium and the
oscillations of a pendulum in the wind-tunnel with different fluctuation levels and different shapes of
pendulum. A first study using a flat circular plate (4 cm in diameter) at the tip of a pendulum have
revealed an hysteric behavior of the equilibrium position (when the mean wind velocity is increased
and then decreased) with a domain of forbidden angular positions. The hysteresis seems to be reduced
when the turbulence level increases. It is likely that this behavior results from the coupling between
drag and lift forces acting on the disc. Further experiments and simulations are been carried. I also plan
to investigate the case of a sphere, for which only drag is present. This geometry will be particularly
enlightening for the exploration of the influence of turbulent fluctuation rate on the drag coefficient of
a sphere. Most experimental studies on this question have essentially been limited to low fluctuation
rates (of the order of a few percents) while our active grid will allow to push above 20%.

6.5 Influence of nano and micro-scale interfacial properties on the
macroscopic mixing of particles

This work aims at investigating the role played by subtle interfacial effects on the macroscopic
mixing of particles. This is primarily motivated by the recent observation that the diffusion of colloids
in microfluidic devices can be enhanced or reduced when coupled to salt gradients, via an effect called
diffusiophoresis [1]. This study, carried by the group “Liquids at Interfaces” at LPMCN (University of
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Lyon) has shown that the effective diffusivity D of particles or macromolecules can be varied up to
two orders of magnitude in the presence of salt gradients. In collaboration with LPMCN, we propose a
“bottom-up” approach in order to explore the possible role of diffusiophoresis on macroscopic mixing.
Turbulent mixing is indeed known to be affected by the Schmidt number (S¢ = v/D, where v is the
kinematic viscosity of the fluid and D the molecular diffusivity) of the mixed substance [104]; it is
therefore possible that the influence on the effective diffusivity due to the nanoscale diffusiophoretic
effect, may impact the large scale mixing.

To this end a first series of experiments has been carried out to investigate the influence of salt gra-
dients on the mixing of colloids injected in a turbulent jet (this was done in collaboration with R. Volk
at the Laboratoire de Physique de I'Ecole Normale Supérieure de Lyon during the Master’s training of
N. Machicoane which I supervised). Measurements are done using Laser Induced Fluorescence (LIF)
(see figure 6.3).

First results are very encouraging. We have shown that the mixing of rhodamine colloids is indeed
decelerated when they are injected together with salt water, consistently with an increase of the effective
Schmidt number of the colloids induced by a diffusiophoretic mechanism. We have now to quantify more
precisely this phenomenon and to check that mixing is accelerated when the salt gradient is reversed.

6.6 MHD processes in turbulent plasmas

This work will be done at Laboratoire de Physique de 1’Ecole Normale Supérieure de Lyon, as part of
the DYPTIC project coordinated by N. Plihon. It is a natural continuation of previous investigations of
MHD coupling between magnetic fields and turbulence I carried in liquid metals. As already discussed,
because of the low value of the magnetic Prandtl number of liquid metals (P,, = v/n with v the
kinematic viscosity and 7 the magnetic diffusivity), high magnetic Reynolds number R, can only
be achieved in highly turbulent conditions (because R,, = P,,Re, where Re is the kinetic Reynolds
number). As a consequence, the scales of magnetic fluctuations in liquid metals are much larger than
that of the velocity field (the ratio between the magnetic and the viscous dissipation scales as P,,). This is
particularly problematic for instance for numerical simulations of the dynamo instability in liquid metals
which would require unreachable resolution (state of the art direct numerical simulations of the dynamo
instability are limited to magnetic Prandtl numbers of the ordre P, ~ 0.1). An interesting property of
plasmas is the capacity to vary their Prandtl number of the medium over several order of magnitudes.
The benefit is mulitple : (i) this will help bridging the gap between existing liquid metals experiments (at
Py, ~ 107%) and direct numerical simulations (at P, ~ 0.1) ; (ii) it will allow investigating separately the
influence of P,, and R,, on MHD processes and (iii) it will offer a new experimental tool to investigate
turbulence in plasmas. Beyond the fundamental interest, these questions are also of practical importance
as such MHD coupling in turbulent conditions dominate in fusion plasmas.
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