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The linear stability of finite amplitude capillary waves on inviscid sheets of fluid is in-
vestigated. A method similar to that recently used by Tiron & Choi (2012) to determine
the stability of Crapper waves on fluid of infinite depth is developed by extending the
conformal mapping technique of Dyachenko et all d_l_9_9ﬁ_d) to a form capable of capturing
general periodic waves on both the upper and the lower surface of the sheet, including the
symmetric and antisymmetric waves studied by [Kinnersleyl M) The primary, surpris-
ing result is that both symmetric and antisymmetric Kinnersley waves are unstable to
small superharmonic disturbances. The waves are also unstable to subharmonic pertur-
bations. Growth rates are computed for a range of steady waves in the Kinnersley family,
and also waves found along the bifurcation branches identified by -
(IM) The instability results are corroborated by time integration of the fully nonlin-
ear unsteady equations. Evidence is presented for superharmonic instability of nonlinear
waves via a collision of eigenvalues on the imaginary axis which appear to have the same
Krein signature.

1. Introduction

In this paper we demonstrate that capillary waves on fluid sheets are linearly unsta-
ble to both superharmonic and subharmonic disturbances. Superharmonic perturbations
have the same (or smaller wavelength) as the base wave, and subharmonic perturbations
have a longer wavelength than the base wave. The study of capillary waves on liquid
sheets began with the theoretical and experlmental work of Squird (IJ_%ﬂ and [Taylor
@) (see also the work ofm . The small amplitude states are classified as
either symmetric or antisymmetric. Symmetric waves have a crest on one surface above
a trough on the other surface; alternatively such waves may be interpreted as occurring
on a fluid of finite depth over a flat bottom. Antisymmetric waves have a crest on one
surface above a crest on the other surface. In the case of fluid of infinite depth, a remark-
able exact solution was given by m (@) Twenty years later [Kinnersley (1976)
supplied exact solutions using elliptic functions for both symmetric and antisymmetric
waves on fluid sheets of finite thickness. Kinnersley’s symmetric wave solution was later
given in a simplified form by m ). Kinnersley waves have been shown to be
relevant in other problems, for example in flow driven by surface tension in a slender
wedge (IB_lllmgh_aId lZDDﬂ Waves on a liquid thread recoiling after pinch-off are found,
for example, in water from a dripping tap (I&mgnn_e_ct_aﬂ |J_9_9ﬂ and may be viewed as
the axisymmetric analogue of Kinnersley waves.

Our finding that Kinnersely waves are unstable to superharmonic disturbances is some-
what surprising. [Tiron & Choi <|2Qlﬂ) showed that capillary waves on fluid of infinite
depth are stable to superharmonic disturbances. This work followed an earlier contention
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by m M) that superharmonic instability in infinite depth may occur via the col-
lision of linear modes of opposite Krein signature for sufficiently steep (i.e. nonlinear)
waves. The concept of Krein signature was formulated by Williamson (1936) and [Krein
(1950). According to the theory of MacKay & Saffmanl (1986), in a Hamiltonian system
instability can only occur through the collision of eigenvalues (of the linearised sgstem; of
opposite Krein signature, or else through a collision of eigenvalues at zero.

(I%) also demonstrated that Crapper waves are unstable to subharmonic disturbances
and found agreement with the weakly-nonlinear theory of |Chen & Saffmanl (1980).

The fact that capillary waves on fluid of finite depth turn out to be superharmonically
unstable even for relatively small amplitude waves is interesting as it contrasts with the
stability characteristics of classical gravity waves. It is well-known that gravity waves in
infinite depth are long-wave unstable and suffer a side-band instability first identified
both theoretically and experimentally by Benjamin & Feill (ll_9_6_ﬂ the extension to finite

depth fluid was provided by Benney & Rosked (1969). Superharmonic perturbations were

investigated by Longuet-Higging (1978), who found that the waves are stable if their
amplitude does not exceed a critical value. Later work by Saffman (@) found that

superharmonic perturbations become unstable for larger amplitude waves. Reviews of

the stability properties of periodic water waves can be found in

(@) and [Dias & Kharif (1999). More recent results on the stability of gravity waves

have been obtained by Deconinck & Oliverad (2011) and |Akers & Nicholls (2014) for

finite depth and |Akers & Nicholls (120_]_2 for infinite depth. The stability of gravity-
illary waves in infinite and finite depth was investigated by Djordjevic & Redekond

(@) and [Hogan @) More recent results have been presented by

(2013) and [Deconinck & Trichtchenkd (2014).

In all of the studies discussed above the flow is inviscid and irrotational and, as such,
is determined as a solution to the Laplace equation. To study the stability of the steady
waves on fluid sheets in the presence of surface tension but with no gravity (i.e. Kinnersley
waves), it is convenient to first reformulate the problem in terms of only the surface
variables, namely the elevation on each surface and the velocity potential evaluated on
each surface. This can be done by introducing a Dirichlet-to-Neumann operator (see for
example Wilkening & Vasan (2015) for the particular case of the classical water wave
problem) and then calculating the operator using a conformal mapping technique. This
procedure yields a set of non-local partial differential equations describing the location
of the two upper and lower surfaces of the sheet, and the velocity potential on each.
Following the earlier work of Dyachenko et _all (IJ_Q%_Q] and Dyachenko et all (IJ_Q_%H for
infinite depth, this derivation has been carried out by [Choi & Camassa (1999) for finite
depth fluid for the particular case of waves over a flat bottom - such a formulation is
capable of capturing the symmetric but not the antisymmetric Kinnersley case. (We note
that [Viotti et al! (2014) have recently extended the formulation to the case of a prescribed
bottom topography.) In the present work, we further generalise the formulation to allow
for two a priori unknown capillary surfaces which is then suitable for studying both
symmetric and antisymmetric Kinnersley waves, and also the bifurcated wave branches
identified by Blyth & Vanden-Broeck ([ZDD_Lﬂ) Since the new formulation requires only
fairly straightforward modifications of the (Choi & Camassa d_l_9_9_d) work, we give only
brief details (these are supplied in Appendix [A]).

Finally we note that our focus is on the temporal stability of spatially periodic nonlinear
waves. We note that the stability of small amplitude symmetric and antisymmetric waves
to a localised disturbance has been investigated by Barlow et all (2011) and others (see
references therein).

The layout of the paper is as follows. In section 2 we present the formulation of the




Stability of capillary waves on fluid sheets 3

general problem in terms of surface variables. In section 3 we discuss the steady travelling
waves whose stability we wish to study. In section 4 we present the calculation method
for determining linear stability by solving an eigenvalue problem and in section 5 we
present our results. Finally in section 6 we summarise and discuss our findings.

2. Problem formulation

We examine the stability of spatially-periodic travelling waves of period A propagating
on a fluid sheet of density p and surface tension v on the upper and on the lower surfaces
of the sheet. We write the governing equations in a frame of reference moving with the
unperturbed wave. We describe the upper surface using the parametrisation (z, y), where
x = x(&t) and y = y(&,t) are periodic functions of a real parameter ¢ and ¢ is time.
We write ¢(&,t) and ¥(&,t) for the upper surface velocity potential and streamfunction
respectively. A derivation of the governing equations is given in Appendix [Al On the
upper surface we have

v = ve[T(We/T) = S(be/ )] = wewe/, (2.1)
bt [SWe )~ TWe/ )] b¢ + 5 (62 —vd) + (/o =B@),  (22)

where B(t) is the Bernoulli constant. On the lower surface (&, ), where & = &(¢,t) and
g = 9(&,t), the governing equations are,

e = G| S(be/J) = T(de/ )| — deve/J. (2.3)
bov [T(e/ D) = S(e/ D] b+ 5= (3 = 02) — Upi =BO). (24

where qg(f,t) and @(E,t) are the lower surface velocity potential and streamfunction
respectively. Generally, a caret indicates a quantity on the lower surface. The Jacobians
are defined to be

J=ai+yi,  J=a+9, (2.5)
and the surface curvatures are
_ YeTee — Telee o _ Yelee — TePee
K= T3/ ) k= 37 . (2.6)
The non-local operators 7" and S are defined so that
T = 5] HE)eoth [ e~ )] a¢ (27)
2H J_ 2H ’
and
SUE) = gpf  H€)tann [J(€ — )] a¢ (28
2H J_ 2H ’
where
A e
H=mly)~m@.  m(n=3 [ 1o (29)
0

that is the difference in the mean value on the upper surface to the lower surface in the
transformed plane. Furthermore, we note that

e =1-T(ye) +5Pe),  Te=1-5(ye) +T(Je), (2.10)
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and

Pe = w — T(ebe) + S(we), e

where 1o = m(1) and 1y = m(:)).

In the limit H — oo, the S operator vanishes, and the T operator becomes the Hilbert
transform, given by formula (2.3) of [Tiron & Choi (2012). Simultaneously 21I) and 22))
reduce to (2.1) and (2.2) of [Tiron & Choi (2012) describing waves on fluid of infinite
depth. We note that the physical thickness of the deformed sheet is given by

_ 1 M .
1= 5 [ e i) ac (2.12)

:1/10*1/30

i — S(ve) + T(te),  (2.11)

Here H is defined as the thickness of the equivalent flat sheet with the same fluid volume
in one period. In the case of a flat sheet, H = H. Consequently the limit H — oo
corresponds to considering waves on fluid of infinite depth.

3. Travelling-wave solutions

In this section we discuss the computation of steadily propagating waves using the
formulation presented above. The stability of these waves, which is the main focus of the
paper, will be discussed in the next section. We begin by stating the problem within the
framework of section 2] and by describing our computational method. We then discuss
Kinnersleyl (1976)’s exact solutions, and how these may be recovered by the present
method.

3.1. Computational method

Henceforth, and following the conventions of [Chen & Saffman (1985) and [Tiron & Choi
(2012), we take v = p = 1 and we set the period of the waves to be A = 2. This
corresponds to non-dimensionalising using the unit length and time scales

A 2\
w2 () (3.1
2T v \ 27

respectively. We introduce the measure of the wave speed c,

1
C:X/Fu~dm, (3.2)

where u is the fluid velocity, and F denotes one period of the upper surface (in fact,
since the flow is irrotational, ¢ takes the same value on any streamline). This implies
that the velocity potential ¢ varies by an amount ¢ over one wavelength. It is important
to emphasise that in finite depth ¢ is not the same as the crest speed of the waves (note
that (32) makes no allusion to a second frame of reference), and indeed it will become
clear below that in general they take different values. However, in the special case of fluid
of infinite depth considered by |Crappen (1957), the crest speed ¢ and the wave speed ¢
defined through ([3.2)) are coincident (see [Tiron & Choi [2012).

We have a two parameter family of steady travelling wave solutions parametrised by
H and ¢. To compute the waves we first write 2 = X (€), y = Y(€), & = X(€), § = Y (),
where X (€ + 2m) = X (£), and so on. In the frame travelling with the wave, the velocity
potential and streamfunctions on the upper and lower surfaces are given by

$=0=ct,  e=1e=0. (3.3)
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We note that the former adheres to the stipulation above that the velocity potential
varies by an amount cA = 27c over one wavelength. Using (3.3]), equations (ZI]) and
Z3) simply state that y; = 0 and §; = 0, and it follows from ([22) and (Z4)) that

2 2

C C
=} ko =B, _ & =B, 3.4
a0 o 25 o (3.4)

where B is now independent of time, Jo = X2 + Y'2 and Jy = X2 + Y2, and the
base-wave curvatures are given by

Y'X" — X'Y" }A//X// . X/f///
Ko = —""%335 Ro=——%3—

= ~ (3.5)
J§/2 J32

We note in passing that we have an unknown Bernoulli constant, B, on the right hand

sides of (B4) and (). This is slightly different to the formulation laid out by Kinnersley

Kinnersleyl (1976). The difference is discussed and explained in detail in Appendix [Bl
We express the flow variables as Fourier expansions, writing

Y€)= D ane™, Y€)= ) B (3.6)

n=—oo n=—oo

The functions X (¢) and X (¢) follow from (ZI0) to within an arbitrary constant corre-
sponding to the choice of origin. To calculate the non-local operator terms we make use
of the identities valid for n # 0,

T (e™) = icoth(nH) e, S (%) =1icosech(nH) e (3.7)
Next we introduce 2N + 1 equally-spaced collocation points in £ with
2r(j — 1) .
= —" =1,...,2N + 1. .
g] 2N + 1 ’ J ) ’ + (3 8)

We truncate the Fourier series at [n| = N and substitute into ([3.4). These equations are
evaluated at 2N +1 of the collocation points on the upper wave and 2N of the collocation
points on the lower wave. This produces a set of 4N 4 1 nonlinear algebraic equations.
Two further equations follow to satisfy the relation (Z9): we fix 5o = 0 and g = H. This
yields a total of 4NV 4 3 nonlinear equations for the 4N + 3 unknowns comprising 4N + 2
Fourier coefficients in (.6 and the Bernoulli constant B. The numerical calculations are
carried out in MATLAB where the spatial derivatives are computed spectrally using the
fast Fourier transform. The nonlinear system is solved by Newton iterations using finite
differences to compute the derivatives in the Jacobian. The iterations are deemed to have
converged when Ly < 6, with

AN+4 1/2
Ly = { > |ﬂ|2} : (3.9)
=1

where F;, ¢ = 1,4N + 3 is the ith equation in the nonlinear system, and Fyn44 is the
equation corresponding to ([B.4]) evaluated at the (2N + 1)th collocation point on the
lower wave. Typically we took § in the range 1072 to 10712,

In the case of symmetric and antisymmetric waves, exact solutions were derived by
Kinnersley (1976) in terms of elliptic functions using a different formulation of the prob-
lem. The transformation between the present formulation and that used by [Kinnersley
(1976) is non-trivial and for this reason in the interest of simplicity we use the numerical
method described above to compute the base waves for the stability calculations in the
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following sections. In Appendix [C] we discuss the transformation between the current
formulation and that used by Kinnersley. There are no known exact solutions for the
bifurcation branches discovered by Blyth & Vanden-Broeck (2004), and they must be
computed numerically.

Since exact solutions are available for symmetric and antisymmetric waves, they can
be used to check the accuracy of the numerical method. We have calculated the Lo norm
of the difference in the Fourier coefficients,

M 1/2
£<§]ﬁ>aﬂﬁ : (3.10)
n=1

where agf), agf) are the coefficients for the exact and numerically computed waves respec-

tively, and M < N is a chosen level of truncation (we note that in typical calculations,
the level of machine precision is reached when N ~ 40 at which point the Fourier co-
efficients are typically of size 1071¢). By way of example, for a symmetric Kinnersley
wave with H = 3.0 and ¢ = 0.751 we obtain £ = 6.7 x 1073 with M = N = 32, and
L =114 x 10~ with M = 40, N = 128.

In the results to be presented below, we fix H and vary c¢ from its value for a small
amplitude wave. In doing this, we trace a branch of travelling wave solutions, eventually
arriving at a limiting profile with a trapped bubble as ¢ approaches a critical value. That
this must happen is demonstrated in Appendix [C]

4. Linear stability

To study the linear stability of the travelling wave solutions discussed in section [3, we
introduce perturbations, writing

and

P=XE)+ X&), §=Y(©)+bEt), d=cE+D(EL) Y=T(t), (4.2)

where variables with a tilde are small. Note that it is not necessary to perturb the
Bernoulli constant since any such perturbation can be absorbed into the perturbation
for the velocity potential. We emphasise that the base waves are periodic with period
27. Substituting (@) and [@2)) into the governing system (ZI)-(ZTII) and linearising by
neglecting products of the small perturbations, we obtain on the upper surface,

G = Ye [T(de/Jo) — S(De/ Jo)| — Xetbe/ o, (4.3)
1 + C[S(‘ifs/jO)—T(lﬁs/JO)} +ce/Jo + Fie + Gl + QVeFee — QXefiee =0, (4.4)
Ee = S(be) — T (o), e = S(We) — T(¢e). (4.5)

where F' = —PX¢— Q}/&, G= —PYe + Qng and

P=(6BJ,—c*)/@2J2), Q=1/J2 (4.6)
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On the lower surface we find

b = Ve[ S(e/ o) = T(We/Jo)| — Xee/ o, (4.7)
@t+cJY@diﬁfsﬁkﬂhﬂ+ﬂ@djr+ﬁit+éQ*%Q@X&**QXJ&::Q (4.8)
Xe = T(be) = S(fe), B¢ =T (¥e) — S(d), (4.9)

where F' = —ng — Q}Afgg, G= —]5175 + QX&, and
P=(6BJo—c*)/@2J2), Q=-1/J2 (4.10)

Invoking Floquet theory (see, for example, [Sandstede 12002), we express the perturba-
tions in the form

o0
= ¢7telPé Z a,el"t, (4.11)

n=—oo

00
— eatelpf § anelnf

n=—oo

ESSRSSII ]
K B o

where the constant Fourier coefficients a,, = (an, bn,cn,dn)? and &, = (an, l;n, Cns Jn)T
and the generally complex growth rate o = or +io; are to be found. If o > 0 the flow is
spectrally unstable and hence linearly unstable. The real parameter p is prescribed. When
p = 0, or any integer, the perturbation has the same wavelength as the steady base wave
and the mode is termed superharmonic. For p not an integer, the perturbation is termed
subharmonic and contains modes of wavelength longer than the steady wave. If p is irra-
tional the perturbation is subharmonic but quasiperiodic and as such cannot be captured
by the present formulation which assumes periodicity. Following |Chen & Saffman (1985),
we may restrict p to the range [0, 1) without loss of generality.

We substitute (@I1]) into (£35) and [@I) and derive the following relations valid when
n+p#0,

an, = ibpcosech([n + p|H) — ib,, coth([n + p|H), (4.12)
d,, = icy, coth([n + p]H) iépcosech([n + p|H), (4.13)
ip = iby, coth([n + p|H) — ibycosech([n + p|H), (4.14)
dy, = ic,cosech([n + p|H) — ié,, coth([n + p]H), (4.15)

which we may use to eliminate a;, dj;, a;, cij. To prepare the system for numerical
computation, we truncate the infinite series in (£II) at the Nth harmonic by setting
a, = &, = 0 for |n| > N. Substituting the truncated forms of ([@I1]) into the remaining
equations in ([{3)-(I0) evaluated at the collocation points (B.8]), we compile the matrix
system

oLx = Rx, (4.16)

where x = (b_n,....bN,C_Ny-- - CNsD_Ny .. bN,é—N, ..., éx)T, and L and R are
(8N +4) x (8N + 4) matrices given by

E 0 0 O 0 A 0 A
0 E 0 O B ¢G B G

L=10 0 E o] R = o O o Q) (4.17)
0 0 0 E A M A M

and where all of the submatrices are of size (2N + 1) x (2N + 1). Here Ej; = exp{i(l' +
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p)&k}, and

X .
A= ("+p) [J—EChEk,l + Ye(qofin,g — qwk,l)} ;
0

Bii=—("+p) {th (F +i(l +p)QY£) + Gi+ QX (I er)} E;.,

i N
Gii=—("+p) [J—OEk,z + (v, — %Mk,l)};
/ X{ > ~
Qi ={"+p) [ Z ©Er + Ye(qir, — ihl%,z)}, (4.18)
0

Api=—"+p)g {F +i(l’ +p)Q17g}Ek,z,

My = (I + p)(q20%,0 — q1 i)

and
A / Xe N
Api="+p) { A @EL; + Ye(gve, — qwk,l)},
]:)'k,z ="+p)g {F +i(l’ +p)QYE} E.,
Gy = (' +p) (@2 — qtn),
Qi =("+p) { - jé O Ep + Ye(qzpn — Q1Vk,l)}, (4.19)
0

A= +p) [0 (F+i0 +p)QYe) - Gi— QXe(l/ +p)| By
. i R
My, =—("+p) |:7Ekl + (1 ohy — QQ,Uk,l):|a
0

where I’ =1 — (N + 1), and ¢1 = coth([l’ + p]H) and g2 = cosech([l" + p|H). All of the
terms in the matrix elements are evaluated at the collocation points & = &. Also,

N
prg =1 Z ujcosech([j + 1 + p|H )T +p)&k (4.20)
j=—N
N
veg =1 Y ujcoth([j + I + p|H)e!0 T +P), (4.21)
j=—N
N
Qg =1 Z tijcosech([j + 1 + p|H el U +P)Ek (4.22)
j=—N
N
ey =1 Y ijcosech([j + I + p|H)el0H P, (4.23)
j=—N

where u; and 4; are the coefficients in the Fourier expansion of 1/Jy and 1/ Jo respectively.

The expressions ([@20)-([#23) originate in the non-local terms in (@3)), @4), [@1) and
#3). To obtain these we have used the facts that for n # 0

T () = icoth(nH) ", S (7€) = i cosech(nH) . (424

We note that when (I’ + p) = 0 in (@IR)-@I9), we set (I’ + p) coth([l’ + p]H) = 0 and
(I + p)cosech([lI' + p]H) = 0. For the sums in (£20)-(Z£23), when j+1'+p = 0 we set the
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corresponding term in each sum to zero in accordance with the principal value definition
of the operators (27)) and (2.8).

The eigenspectrum has the property that if (i) {o,p, b;, ¢;, l;j, ¢;} is an eigenset then
SO are

(i) {o",=p,b7 5,67 5,875), (i) {0, —p,boj,—coj, by —e5),
(iv) {-=0",p,bj,—cj, b}, =&} (4.25)

These can be shown using arguments similar to those presented by [Tiron & Choi (2012)
for the case of infinite depth. Given the aforementioned symmetry properties, we may fur-
ther restrict the range of p for the stability problem to p € [0,1/2] (see also[Tiron & Choi
2019).

When both the upper and the lower surface is flat, [Taylon (1959) showed that two
types of small amplitude perturbation are possible: symmetric waves with troughs on
the upper wave facing crests on the lower wave, and antisymmetric waves with troughs
on the upper wave opposing troughs on the lower waves (see also [Squire [1953). Taylor
showed that the symmetric waves of period 27 travel at speed ¢; = /tanh(H/2) and the
antisymmetric waves travel at speed ¢, = y/coth(H/2). As noted above, we are presently
working in a frame of reference travelling with the speed of the basic periodic wave whose
stability we wish to study. We find that for perturbations about the flat state, o = oy,

or oy ., where
.

1/2

JZ,m:iV[p’gtanh(p’Hﬂ)} —ip'ey, (4.26)
1/2

UZ,m:iV[p’gcoth(p’Hﬂ)} —ipley, (4.27)

where v = %1, and p’ = p + m for any integer m, and ¢y = ¢5 or ¢,. Since p € [0,1/2]
and we have the symmetries in ([£25), it follows that p’ covers the whole real line.
Hence formulae (£26)), (£27)) cover all possible symmetric and antisymmetric waves with
wavenumber p’ written relative to the speed of a symmetric or antisymmetric wave of
unit wavenumber. It should be noted that both of the growth rates in (£20), (£21) are
purely imaginary, corresponding to neutral travelling waves.

The generalised eigenvalue problem (£I6) was solved numerically using the inbuilt
MATLAB function eig. The level of truncation N was varied according to the base wave
under scrutiny to ensure accuracy of the computation. An accuracy check is carried out in
section [l We note that we have verified our numerical results by successfully comparing
against independent calculations performed by Dr Z.|[Wang (2015).

4.1. Time-dependent numerical method

In addition to solving the eigenvalue problem for the growth rates discussed in section [l
we have also solved the unsteady equations (2.1))-(2.4)) numerically using a pseudospectral
scheme. The unknown variables are represented as Fourier expansions and the spatial
derivatives are computed spectrally in Fourier space. The nonlinear terms are computed
in real space and the solution is marched forward in time using the fourth order Runge-
Kutta method. To handle the nonlocal operators, we use the fact that if

o = Furen = [ T (O d (4.28)



Y, U
Y, J

Yy

10 M. G. Blyth and E. I. Parau

Y, g

FIGURE 1. Steady symmetric waves (two periods are shown): (a) H = 1 and ¢c—cs = —0.35 [upper
panel] and ¢ — ¢ = —0.5785 [lower panel]. The insets show close-ups near to the high curvature
regions. Note that in the lower panel inset the upper/lower waves are very close together but
are not actually in contact; (b) H =4 and ¢ —¢s = —0.1 [upper panel] and ¢ — ¢, = —0.22 [lower
panel]. The waves have been translated upwards for display purposes.

then
T(fe(©)) = ~F* (keoth(kH) ), S(fe(€)) = ~F* (kcosech(kH)f)  (k #0),
T(fel€)) = SUe(€) = ~(1/H)f  (k=0). (4:29)
5. Results

The solution space for steady waves is parametrised by H and c. In what follows, we
always fix H and vary ¢ to delineate the branch of steady wave profiles and determine
their stability. We have checked that for a large value of H we recover the results of the
stability calculations of [Tiron & Choi (2012) for the infinite depth case. For a fixed finite
value of H, symmetric waves bifurcate from ¢ = ¢, and antisymmetric waves bifurcate
from ¢ = ¢,. In each case, there is a finite range of ¢ values over which physically
meaningful, that is not self-intersecting, steady wave profiles are possible (see Appendix
[C). At the limit of this range the nonlinear wave profiles always exhibit a trapped air
bubble.

5.1. Superharmonic perturbations, p = 0

We begin with a discussion of superharmonic perturbations to symmetric waves. Some
steady wave profiles are shown in figure 0l for H = 1 and H = 4 for sample values
of the wave speed ¢ — ¢;. These waves were computed numerically using the method
described in section Bl In both cases the limiting profiles, obtained as the deviation from
the linear wave speed |c— ¢| increases, have trapped bubbles. The results of the stability
calculations for the case H = 1 are shown in figure[2l At ¢ =~ ¢, the amplitude of the waves
is small and the eigenvalues are all purely imaginary, so that the real part of the growth
rate op is zero for the whole spectrum. The imaginary part of the eigenvalue spectrum,
or, is plotted against ¢ — ¢4 in figure Pla) up to ¢ — ¢; = —0.55. As ¢ — ¢, — 0, the
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eigenvalues connect to the theoretical predictions of linear theory ([@26) and (£2T). The
real part of the spectrum is shown in figure (). Bubbles of instability appear following
the coalescence of pairs of imaginary eigenvalues. Specifically each bubble emerges as
two pairs of imaginary eigenvalues collide (in the upper half plane and their reflection
in the lower half plane) and move out into the complex plane to form a quartet of
complex eigenvalues containing two conjugate pairs fulfilling the symmetries (£2H), two
eigenvalues of which are unstable. Two instability bubbles are found over the range
shown and these are labelled A and B in the figures. In both panels (a) and (b), we have
restricted the range of the imaginary part to 0 < oy < 15, but further computations
reveal that more collisions occur beyond this range. The eigenspectrum at ¢ —cs = —0.35
is shown in figure Bl We note that a large number of Fourier modes are required to
accurately capture the spectrum over the range shown. The figure indicates that for this
value of ¢ — ¢4, the most unstable mode has growth rate ¢ = 0.357 + 26.9i. Of course it
may be the case that an eigenvalue with imaginary part off the scale shown in the figure
has a larger real part than this value. We note that the cluster of 16 eigenvalues toward
the bottom of the figure lie on an ellipse (a best-fit ellipse is superimposed in the figure).
The calculations presented in figure [2] were carried out with N = 128. In table 2] we
demonstrate the numerical convergence of the eigenvalue on bubble A in figure Bl at
c—cs = —0.35 as N is increased. Evidently the unstable eigenvalue is computed to a
high degree of accuracy. To further validate the result, we compare the growth rate of a
sample eigenmode from the spectrum found at ¢ — ¢ = —0.35 with the results of a time-
dependent simulation. We select the mode with complex growth rate ¢ = 0.1758 + 13.451
and solve the unsteady equations (2Z.I))-(2.4]) as described in section LIl We track the
time-evolution of a small perturbation from the base wave with the initial condition

N N
y(&a 0) = Y(&) + Q(E, 0); g(ga 0) =€ Z gln ein£ + Z :&271 ein§ (51)
n=—N

n=—N

where the coefficients g1, and g2, correspond to the eigenfunctions associated with o
and o* respectively, and we choose € = 10™% to facilitate comparison with linear theory.
The symmetry properties of the eigensets ([{L230]) for p = 0 guarantee that y(&,0) in (GBI
is real. Analogous initial conditions are imposed for b, ¢ and qg Consistent with the
eigenvalue calculation, we fix the Bernoulli constant B(¢) during the time-integration at
the value corresponding to the steady wave solution. The perturbation g is shown in
figure @(a) at time ¢ = 2.0 (note that in this case b = —§) and is seen to closely resemble
the prediction of linear theory. Figure d(b) shows the time evolution of the logarithm of
the perturbation wave height, L = log(max(g) —min(%)). This oscillates while growing at
an exponential rate which convincingly matches the prediction of linear theory (shown
with a broken line in the figure).

As H is increased, the bubbles of instability with complex eigenvalues identified in
figure 2 shift to larger values of |c — ¢;| and eventually beyond the point where the steady
profiles self-intersect and become non-physical. Stability graphs for H = 4 are presented
in figure[fl Recall that at ¢ = ¢ the spectrum is purely imaginary. At ¢ —cs ~ —0.02 the
imaginary eigenvalue which is smallest in modulus collides with its conjugate counterpart
at zero and forms a pair of real eigenvalues of opposite sign producing instability. Again
we confirm the instability by performing a time-dependent simulation. We select the
mode with ¢ = 0.06083 at ¢ — ¢;, = —0.1 and apply the initial condition

N N
y(&0) =Y () +5(50), §(&0) =€ [ D> g™+t Y g™, (5.2)

n=—N n=—N
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FIGURE 2. Eigenvalues for symmetric waves with H = 1: (a) Imaginary part, oy and (b) real
part or versus relative wave speed ¢ — ¢ for superharmonic disturbances, p = 0. Bubbles of
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FIGURE 3. The eigenvalue spectrum for superharmonic disturbances (p = 0) for symmetric waves
with H =1 at ¢ — ¢s = —0.35. The solid lines are best-fit ellipses. The spectrum was computed
using N = 512. The label A indicates the eigenvalue laying on loop A in figure 2 Eigenvalues
in the lower half are the reflection of those in the upper half plane.

where the coefficients g1, correspond to the eigenmode for o when p = 1 and ¢, to the
eigenmode for ¢ when p = —1. As before we set ¢ = 10~ to capture the linear regime.
The results are shown in figure [0l ) and confirm excellent agreement between the linear
theory and the unsteady calculation.

As H is increased further, the point of collision at which the real mode emerges in
figure Bl(b) moves to the right toward ¢ — ¢ = 0. At the same time the size of op at
a fixed ¢ — ¢s decreases in magnitude. This is clear from the plot in figure [6(b) which
illustrates the decay of the real eigenvalue with increasing H at a rate proportional to
exp(—H/2).
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N oA

32 0.1715586 + 13.40048571
64 0.1757873 + 13.4481326i
128 0.1757873 + 13.4481326i
256 0.1757873 + 13.44813261

TABLE 1. Accuracy check for the unstable eigenvalue on loop A, here labelled O'(A), at
c¢—cs = —0.35 in figure[2l The tolerance for the Newton iterations for the base wave calculation
(see section () is § = 10711,

(a) (b)

FIGURE 4. Symmetric case for H = 1, c—c¢s = —0.35. Time evolution of a superharmonic normal
mode with o = 0.1758+13.45i, shown with a solid line, using initial condition (GI) with e = 107*.

Panel (a) shows the perturbation g (note that b= —7) at t = 2 compared with the eigenfunctions
from the linear theory of section ] shown with circles. Panel (b) shows L = log(max(g)—min(g))
versus time. The broken line with slope 0.1758 is shown for comparative purposes.

We now turn to superharmonic perturbations for antisymmetric waves. Sample wave
profiles at H = 1 are shown in figure[7l For this value of H, physically meaningful wave
profiles exist over the range 0 < ¢—¢, < 0.73. The limiting profiles have trapped bubbles,
as shown in figure [7[(b). Over this range, we identify two bubbles of instability provoked
by the collision of purely imaginary eigenvalues. The bubbles of instability are shown in
the upper and lower panels of figure Bl(b) and the collisions are shown in B(a). As for
the symmetric case we provide corroborating evidence for the instability by performing
a time-dependent simulation using the eigenfunction associated with the most unstable
mode as initial condition via (5.1). We select the value ¢ — ¢, = 0.27 for which the most
unstable mode has eigenvalue ¢ = 0.00765 + 0.99486i. The result of the simulation is
shown in figure [@(a). As can be seen from the upper panel, at ¢ = 20 the numerical
solution coincides with the linear eigenfunction, shown with circles. The lower panel
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FIGURE 5. Eigenvalues for symmetric waves with H = 4: (@) Imaginary part, o; and (b) real
part, or, versus relative wave speed ¢ — ¢s for superharmonic disturbances, p = 0.
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FIGURE 6. (a) Symmetric case for H = 4, ¢ — ¢s = —0.1. Time evolution of a superharmonic

normal mode with o = 0.06083 using initial condition (&I with ¢ = 0.0001. The upper panel

shows the perturbation § (note that b= 7) at t = 2 compared with the eigenfunctions from the
linear theory of section [} shown with circles. The lower panel shows L = log(max(g) — min(g))
versus time. The broken line with slope 0.06083 is shown for comparative purposes. (b) Variation
of log or, where or is the positive real eigenvalue, with H for the fixed value ¢ —cs = —0.1. The
broken line has slope —1/2 and is included for illustration.

shows that the amplitude of the perturbation wave is growing at a rate in line with
prediction of the linear theory, indicated by the broken line.

In general for the antisymmetric case non-intersecting steady waves exist for ¢ > ¢,
when H is smaller than about 2.29, and for ¢ < ¢, when H is larger than about 2.34. In a
small window between these two extremes we find that non-intersecting steady waves are
present for both ¢ < ¢, and ¢ > ¢,. Figure @) shows an example inside this window at
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FIGURE 7. Steady antisymmetric waves at H = 1 (two periods are shown): (a) ¢ — ca = 0.26
and (b) ¢ — cq = 0.73. The waves have been translated upwards for display purposes.
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FIGURE 8. Antisymmetric waves with H = 1: (a) Imaginary part, or and (b) real part or versus
relative wave speed ¢ — ¢, for superharmonic disturbances, p = 0. Bubbles of instability are
marked ‘A’ and ‘B’.

H = 2.3215. Note that this branch was computed numerically using the present method;
we have confirmed that it coincides with that obtained using Kinnersley’s exact formulae
given in Appendix [Dl The diamond in the figure indicates the presence of a small bubble
of instability.

5.2. Subharmonic perturbations, p # 0

Stability results for subharmonic perturbations with p = 1/3 on the main symmetric
branch for the case H = 1.885 are shown in figure At ¢ — ¢ = 0 the eigenvalues are
all purely imaginary and are given by [£.26) and ([@27]). Two purely imaginary eigenvalues
coalesce at ¢ — ¢; & —0.03, and another pair at ¢ —¢; & —0.05 to create pairs of complex
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FIGURE 9. (a) Time evolution of a superharmonic normal mode for H = 1 with o = 0.06083
using initial condition (5.IJ) with e = 0.0001. The upper panel shows the perturbation g (solid

line) and b (broken line) at ¢+ = 20 compared with the eigenfunctions from the linear theory of
section [ shown with circles. The lower panel shows L = log(max(y) — min(g)) versus time.
The broken line with slope 0.00765 is shown for comparative purposes. (b) Antisymmetric wave

branch for H = 2.3215 showing wave height max(Y) —min(Y") versus ¢— c,. The diamond marks
a small region of instability.

eigenvalues. Two more such eigenvalue collisions occur in the figure at ¢ — ¢s =~ —0.29
and ¢ — ¢cs =~ —0.31.

Figure [T shows the eigenvalue spectrum for the antisymmetric branch when H = 2.0
for subharmonic perturbations with p = 1/3. At ¢ — ¢, = 0 the eigenvalues are all purely
imaginary. Two of these collide at ¢ — ¢, &~ 0.01 to form a complex pair with non-zero
real part, corresponding to instability. Two more purely imaginary eigenvalues coalesce
at ¢ — ¢, &~ 0.03 to form a complex pair which splits into two purely imaginary values
again at ¢ — ¢, =~ 0.043. One of these merges with another purely imaginary eigenvalue
at ¢ — ¢, = 0.044 to form a further complex pair. The eigenvalue spectrum for this case
at ¢ — ¢, = 0.04 is shown in figure The structure of the spectrum is notable as it
features a figure-of-eight type shape together with a pair of elliptical bubbles (a close-up
of the latter in the upper half plane is shown in figure [2b). The cruciform structure of
the spectrum around the origin is a result of the quadrifold symmetry of the problem
(see 2H). Similar features have been reported by [Deconinck & Oliverad (2011) in their
work on gravity waves on water of finite depth.

The domains of subharmonic instability are shown in figure for symmetric and
antisymmetric waves when H = 2. In both cases for each p # 0 there is a critical value
of the wave speed ¢ which separates the stable and unstable regions. When c is close to
the long wave limit the curves dividing the regions of stability and instability are very
well approximated by quadratic curves, with some exceptions (see figure [[3[(b) inset).

5.3. Bifurcated base wave

Blyth & Vanden-Broeck (2004) found new solutions for capillary waves on a fluid sheet
by identifying bifurcations from the symmetric solution branch. They found that there
are up to three such bifurcations, depending on the flux through the sheet. They also
reported that there are no bifurcations from the antisymmetric branch. According to
Choi & Camassal (1999), the flux Q* in the sheet is related to the conformal modulus H
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FIGURE 10. Subharmonic perturbations, p = 1/3, for the main symmetric solution branch with
H = 1.885. (a) Imaginary part o; and (b) real part or. The branch terminates at c—cs = —0.417
where the profiles exhibit trapped bubbles.
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FIGURE 11. Subharmonic perturbations, p = 1/3, for the antisymmetric solution branch with
H = 2. (a) Imaginary part o; and (b) real part or. The branch terminates at ¢ — ¢, = 0.08
where the profiles feature trapped bubbles.

by Q* = cH. It will also be helpful to relate this to the nondimensional flux parameter
utilised by [Blyth & Vanden-Broeck (2004), namely @ = @*/(c)A). In fact we have the
relation

H = )\Q = 27Q, (5.3)

where we recall that we have set the period of the waves to be A = 27. Assuming that @
is such that there are three bifurcation branches, we label these branches 1, 2 and 3 to
follow the convention of [Blyth & Vanden-Broeck (2004).

To detect the bifurcation to branches 1 and 2, Blyth & Vanden-Broeck (2004) found
that it is necessary to include three wave profiles in the computational domain on the
main branch. To obtain this branch, we therefore work on a computational domain of
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FIGURE 13. Phase diagrams showing regions of subharmonically stability (S) and instability (U)
for (a) symmetric waves and (b) antisymmetric waves, both for H = 2.0. The broken lines are
fitted quadratic curves. In (b) is shown a blow-up of the irregular behaviour around p = 0.1.

size 67 which includes three fundamental waves of period 27. This permits us to move
from the main symmetric branch onto either branch 1 or branch 2. Moving along either
branch 1 or branch 2 from the bifurcation point, the wave profiles immediately deform
such that they have period 67. Typical profiles along branches 1 and 2 can be seen in
figures 5 and 6 of Blyth & Vanden-Broeck (2004), which are reported for @ = 0.1. It is
important to note that because the base wavelength jumps by a factor of three as we
move from the main solution branch to branch 1 or 2, the value of @) also changes by a
factor of 3.

The bifurcation to branch 3 coincides with the collision of a pair of imaginary eigen-
values at the origin of the complex ¢ plane to form a pair of real eigenvalues of the same
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magnitude and opposite sign. In figure [[4(a) we plot the locus of the bifurcation point,
computed as the point at which the real eigenvalue pair emerges, traced out as H varies.
As H increases the bifurcation point gets closer and closer to the zero amplitude (flat
free surface) steady solution. As H decreases, the bifurcation to branch 3 occurs further
and further along the main branch, corresponding to increasingly steep, nonlinear waves.
However, the bifurcation always occurs before the steepest wave with a trapped bubble
is reached. The curve in figure [[4] reaches a minimum and then begins to turn upwards.
This is seen more clearly in the inset, which shows a magnified portion of the curve
around the turning point. Significant numerical problems are faced when trying to trace
the curve to smaller H than shown.

We now focus on the case H = 1.885 (Q = 0.3). In the upper panel of figure [[5)a) we
show the eigenvalue spectrum on the main symmetric branch of solutions at two values
of ¢ — ¢s; beyond the bifurcation point. Therefore the collision of the imaginary pair at
the origin of the complex ¢ plane has already occurred, and a =+ real pair of eigenvalues
is visible in the spectrum for each ¢ — cs. The collision occurs at ¢ — c; = —0.274 marking
the bifurcation to branch 3. On this bifurcation branch the wave profiles have the same
wavelength as those on the main branch, namely A = 27. We note that the most unstable
mode is either given by a complex eigenvalue (as for ¢ — ¢ = —0.276 - see the circular
symbols) or by the purely real eigenvalues (as for c—cs, = —0.417 - see the cross symbols).
The lower panel of figure [[5) a) shows the locus of the real eigenvalues after the collision
as ¢ — ¢, varies. In figure [[5[(b) we show instability bubbles on the bifurcation branch 3.
This branch terminates at ¢ — ¢; = —0.294 where the waves enclose trapped bubbles (for
sample profiles see Blyth & Vanden-Broeck (2004)). Only eigenvalues with |o| < 550 are
plotted. Accurate computation of eigenvalues with larger imaginary part (in modulus)
requires a prohibitively large value of N. While much of the branch is evidently unstable,
we observe several windows of stability (assuming that there are no unstable eigenvalues
in these windows with imaginary part larger than 550).

Figure[I6l(a) shows the eigenvalues o for superhamonic perturbations, p = 0, computed
along branch 1 with ¢ = 0.1. We emphasise the point made above that as we move off
the main branch where ) = 0.3 onto the bifurcation branch, the value of @) changes
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FIGURE 15. Superharmonic perturbations, p = 0, for H = 1.885 (@ = 0.3). (a) Upper panel:
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are plotted. The calculation for (b) was done with N = 512.
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FIGURE 16. Real and imaginary parts of o for superharmonic perturbations, p = 0, along (a)
branch 1 and (b) branch 2, both for @ = 0.1.

by a factor of three. The bifurcation from the main branch occurs at the left-hand-side
of the figure, where ¢ = 1.0716, and the steepest waves featuring trapped bubbles are
encountered at the right hand side, where ¢ = 1.1375. In order to relate the eigenvalues
computed at the bifurcation point, ¢ = 1.0716 to those computed on the main branch, it is
necessary to make the transformation o — 3v/3 0. This transformation follows according
to the timescale used in (B.1]) and the shift in wavelength by a factor of three. We have
confirmed that on making this transformation, all the of eigenvalues at the bifurcation
point in the computation on branch 1 with A = 27 and p = 0 coincide with those obtained
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from the union of the eigensets for p = 0 and p = +1/3 in the main branch computation
with A\ = 27/3.

Figure[I6l(b) shows the eigenvalues o for superhamonic perturbations, p = 0, computed
along branch 2 with @ = 0.1. In order to see clearly the important features, we have split
the diagram into four panels. The bifurcation point from the main branch occurs at ¢ =
1.031 and the branch terminates with profiles in self-contact and with trapped bubbles
at ¢ = 1.017. The two left panels shows the merging of a pair of complex eigenvalues to
form a real pair at ¢ = 1.0281. The right panels show the collision of a pair of purely
imaginary eigenvalues, which emerge from the bifurcation point at ¢ = 1.031, to form a
complex pair at ¢ = 1.0217.

6. Concluding remarks

We have conducted a linear stability analysis of steadily travelling waves on fluid
sheets of finite thickness. We have examined the stability of the solutions presented by
Kinnersley (1976) and the additional solutions which appear as bifurcations from the
symmetric Kinnersley branch identified by Blyth & Vanden-Broeck (2004). Our main re-
sult is that both symmetric and antisymmetric Kinnersley waves are in general unstable
to superharmonic perturbations. The waves are also unstable to subharmonic pertur-
bations. Where we have found instability by computing eigenvalues, we have confirmed
its presence by numerical integration of the full time-dependent equations from a suit-
able initial condition. For small amplitude waves the growth rates in the linear stability
problem are purely imaginary. The instability arises either as a collision of two purely
imaginary eigenvalues at zero or away from zero. The former case is clearly permitted by
the theory of [MacKay & Saffman (1986).

The latter case is less clear as MacKay & Saffman stipulate that when two non-zero
eigenvalues collide a necessary condition for instability is that they have different Krein
signatures. Furthermore, [MacKay (1987) showed that an eigenvalue cannot change its
signature under the continuous change of a parameter; in our work we have continuously
varied the wave speed ¢ for a fixed H (see for example figure [2). We have calculated the
Krein signature of the purely imaginary eigenvalues for perturbations about the flat state;
details are provided in Appendix [Dl Referring to the particular case studied in figure §
for antisymmetric base waves, we have computed the signature for all eigenvalues shown
in the figure at the flat state ¢ — ¢, = 0 (see table 2 in Appendix [D]). We find that the
two eigenvalues which eventually collide at ¢ — ¢, = 0.54 have the same signature at the
flat state. If signature is preserved under the continuous change of a parameter (here
¢ — ¢q), this would appear to suggest that the instability bubble labelled B in figure [§
arises through a collision of eigenvalues of the same signature in direct contradiction of
the Mackay & Saffman theory.

We may try to explain this apparent contradiction as follows. First, we note that in
figure B the lower of the two eigenvalues which ultimately takes part in the collision,
namely 0%, = 0.474, crosses another (0¥, = 0.530) at ¢ — ¢, ~ 0.1, and that these two
eigenvalues involved in the crossing have opposite signature (see table ). It may be the
case that signature is exchanged during an eigenvalue crossing, so that the signature of
the lower eigenvalue switches from positive to negative prior at the crossing at c—c, ~ 0.1
without producing instability. This possibility appears to be consistent with the theory
of MacKayl (1987). Alternatively, it is possible that in our case signature is not preserved
under a continuous parameter change. According toMacKay (1987) signature is preserved
under a continuous parameter change for a non-degenerate Hamiltonian system. We recall
that for such a system there exists a non-degenerate symplectic form which induces a
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Hamiltonian flow,
JZ, =V zH, (6.1)

where #H is the Hamiltonian and J is a non-singular matrix. Following [Benjamin & Olver
(1982) and Bridges & Donaldson (2011), we assume that we may write our system (in
a frame of reference moving with the base wave) in the Hamiltonian form (61]) with
Z(&t) = (z,y,2,9,6,6)T and where J is a 6 X 6 matrix whose elements are derivatives
of the components of Z,. Importantly, in this case ([@.1)) is degenerate since J is singular;
in particular the kernel of J contains the vector Z, (Bridges & Donaldson 2011). Ac-
cordingly the associated symplectic form is degenerate and the conditions of the theory
of MacKay (1987) are not satisfied.

Appendix A. Derivation of the governing equations

We follow closely the derivation given by |Choi & Camassa (1999) for the case of a flat
bottom. We note that similar equations have been derived by [Viotti et all (2014) for a
prescribed, fixed bottom shape. Our derivation allows for both an upper and a lower
deformable surface.

Consider one period of the flow in a frame of reference moving at speed ¢ in the
physical x*y* plane within the region 0 < z* < A and b*(z*,t) < y* < h*(z*,t). We
conformally map this region to the rectangular box in the complex &7 plane, 0 < & < A,
—H <7 <0, where H is the conformal modulus which depends on time. We note that
we choose the length of the rectangular box to be the same as the period in the physical
plane. The mapping is given by z* +1iy* = f(&,n) +1ig(§,n), where the right hand side is
an analytic function in the mapped domain. The mapping is determined by solving the
Laplace problem,

gee + gnmm =0,
g=y&t) atn=0, g=g(t) atn=—H, (A1)
where y(&,t) = h*[z*(£,0,t),t] and (&, t) = b*[x* (£, —H, t),t]. It is convenient to express
the mapped surface locations as Fourier series by writing

oo

y(&t) = D an(®e™, g6 = Y ba(t)e™ (A2)

n=—oo n=—oo

where k = 2w /). The solution to (AT]) is found readily using the method of separation
of variables, and is given by

I
sinh(nkn + HJ) sinh(nkn) 1 i
= - b H n - bn " 5’ A 3
9= a0+ (a0 —bo)n/H + Z {a sinh(nkH) sinh(nkH) ¢ (A3)
where the primed sum is over n = —oo to n = co excluding n = 0. Making use of the
Cauchy-Riemann equations, it follows that
e =1-T(ye) +SPe),  Be=1-5(ye) +T(Je), (A4)

where z(¢,t) = 2*(&,0,t) and (&, t) = 2*(§, —H, t). The nonlocal operators T' and S are

defined in (27) and 2.8).

The fluid problem for the stream function ¥(&,n) in the mapped plane is stated as
Wee + Wy = 0,
U=9(t) on n=0, U=t on n=—H, (A5)
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where
Y& = D ™ PG = Y hae™, (A6)

and the coefficients «,, B, are to be found. The solution is

- ! sinh(nkn + H ~ sinh(nk in
¥ =0+ (o — do)n/H + ) [wn Siflh(fkm D, Smh((nk}}))] oS (AT)

Since ® + iV, where ® is the velocity potential, is analytic in the mapped domain, we
can extract from (A7) that

be = @ — T(ebe) + S(ve), b =

Wo — o

i — S(e) + T (te), (A8)

where ¢(¢,t) = ®(£,0,t) and ¢(&,t) = (¢, —H, ).
The kinematic conditions at the upper and lower surfaces are written in the mapped
plane as

Y1Te — TelYe = — s, Gedre — B4Je = —be. (A9)

Following |Choi & Camassa (1999), we note that z;/z¢ is analytic inside the flow domain,
where z = z* + iy*. From (A9) it follows that

Im <ﬁ) . <ﬁ> _ e (A 10)
13 n=0 J Ze n=—H J

The Jacobians J and J were defined in (23). Exploiting the analyticity of z/ ze and
proceeding via separation of variables as above, we derive the relations

fe (j—z) =)+ T (We/ ) = SWe/ ), (A11)
Re (j_z) . = §(t) + S (e/J) = T (e /), (A12)

for arbitrary functions ¢(t), ¢(t). In deriving (A1) we have exploited the fact that
m(ve/J) = m(tpe/J), which itself can be demonstrated by applying Cauchy’s theorem
to zi/ze in the mapped domain. Recall that the average m(-) was defined in ([2.9). Noting

that Re(z¢/z¢) = (zexe + yrye)/J, we solve the first of (A10) and (AT1I)) to obtain

w1 = we [T (be/J) = S(de/ )] + vevve/ . (A13)
Y = e {T(wg/J) —S(@/i)} — xee/J. (A14)
Similarly we solve the second of (A10) and (AI2) to find
i = e | S(be/J) = T(e/ )| + Gethe/J. (A15)
G = G| S(be/J) = T(de/ )| — etbe/J. (A16)

Following |Choi & Camassa (1999) and [Tiron & Choi (2012) we derive the Bernoulli
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equations on the upper surface and lower surface respectively,
P 1
b1+ [S(e/J) = T(We/ )| ¢ + 5= (62 —vE) + (v/p)k = B(D), (A17)
. FE . 1 /- R
but [T/ ) = 5(we/ D)) be + = (8 —02) — 1/l = B2), (A18)

where B(t) is the Bernoulli constant.

The importance of the time-dependence of the conformal modulus H has recently
been discussed by [Turner & Bridges (2015). Indeed, these authors have demonstrated
that treating H as a constant in a time-dependent calculation leads to erroneous results.
However, for small amplitude wave calculations such as those presented in this paper, the
error is of next order and does not compromise the integrity of our conclusions, which
are based on calculations assuming a constant value of H.

Appendix B. Formulations for steady waves

It is instructive to compare our formulation of the problem for steadily propagating
waves with that adopted by [Kinnersley (1976). In particular we attempt to obviate po-
tential confusion over the presence of a Bernoulli constant in our formulation, and that
of others (e.g. Blyth & Vanden-Broeck [2004; |Constantin & Strauss 2010; Blyth et al.
2011) and the absence of an explicitly-mentioned Bernoulli constant in Kinnersley’s
problem. (The issue of the Bernoulli constant is also discussed in the recent paper by
Vasan & Deconinck 2013). Kinnersley’s approach begins in a fixed (z,y) frame of refer-
ence relative to the propagating wave moving in the x direction, for which Bernoulli’s
condition on the upper free surface reads

-1 - N
dotg (B+8)+ T =co), (B1)

where ¢ is the velocity potential and C (t) is the Bernoulli constant. The latter is removed

by the transformation ¢* = ¢ — fot C(t') dt. Changing to a frame of reference travelling
with the wave at the crest speed ci, we introduce the travelling-wave coordinate z = x —
cit and the shifted potential ¢ = ¢* + ¢z (compare (Groves & Toland [1997). Substituting
into (B1) we find

1

(2+0}) + - =3 (B2)

N | —

where we have set gZA)t = 0 on the assumption of steady flow in the travelling frame.
Kinnersley constructed exact solutions to the Laplace equation for qg subject to the
dynamic boundary condition (B2]).

In our formulation, we solve the problem in the travelling wave frame with the dynamic
boundary condition,

1 E
§(¢§+¢§)+775’_ (B3)

where B is the time-independent Bernoulli constant. This equation has been derived by
writing down the Euler momentum equation directly within the travelling wave-frame
and integrating once. Introducing the conformal mapping discussed in section [2] and in
Appendix [A] we obtain the boundary conditions (3.4]) on the upper (and lower) surfaces.

To rationalise the two approaches, we compare (B2) with (B3) and deduce that ¢3 =
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2B, so that our Bernoulli constant can be related to the speed of propagation of the
waves relative to some inertial frame of reference.

Appendix C. Kinnersley’s exact solutions for travelling waves

Kinnersleyl (1976) presented exact solutions in terms of elliptic functions, working from
a slightly different statement of the problem, as is explained in Appendix [Bl Kinnersley’s
waves are classified as a two-parameter family according to the value of his parameter
B, which is related to the flux in the fluid sheet, and his parameter k € (0, 1), which acts
as a kind of measure of the fluid depth. Our waves are parametrised by ¢ and H. For
symmetric waves the transformation from Kinnersley’s parameter set to ours is effected
by taking

B

2T 12 !/ !
H:m, c= (ﬁka)k’ K(k)sn(B, k') cd(B, k") (C1)

where k' = /1 — k2, K (k) is the complete elliptic integral of the first kind, and sn and cd
are Jacobi elliptic functions with modulus &’ (see, for example, Byrd & Friedman [1971)).
Here ¢y, is the crest speed adopted by Kinnersely. It is related to our Bernoulli constant
through ¢, = v/2B (see Appendix [B]). Using equations (35), (38) and (40) of [Kinnersley
(1976), we obtain the formula for the symmetric wave crest speed,

ATk \ ? K2a? —1/4 R2a2\ T as k
Ck< ) ) <1+7) <1+ 3 2) ) T:—SC(B,]CI), (C2)

Kgay Ks

where rs = 2E(k) — k2K (k), E(k) is the complete elliptic integral of the second kind,
as is the wave height defined as the vertical distance from trough to crest, and sc is a
Jacobi elliptic function (recall that we have set A = 27). For antisymmetric waves, the
transformation from Kinnersley’s parameter set to ours is given by

B oT ) /
T Kk - (m) K(k)cs(B,E')nd(B, k'), (C3)

where cs and nd are Jacobi elliptic functions. Using Kinnersley’s expressions, we obtain
the formula for the antisymmetric crest speed,

ATk, \ ? o  K2aZ —1/4 2\ VY ek
Cr = ( p)\ ) (k/ —+ T) (1 — 5 2> , 7 = —HC(B,]C/), (04)

K2aZ Ka

with k, = 2E(k) — K (k), where a, is the wave height, and nc is a Jacobi elliptic function.

For our calculations we will fix H and vary c¢. We now demonstrate that in doing this
we must always arrive at a limiting steady wave profile with a trapped bubble. If H
is fixed it is straightforward to show that B = HK (k)/7 is monotonic increasing in k.
It can then be shown that as/A is a monotonic increasing function of k and becomes
unbounded as k — ko, where ko satisfies cn(HK (ko)/, k) = 0 (recall that sc = sn/cn).
Consequently as/A becomes arbitrarily large as k — ko, and certainly larger than the
threshold value stipulated by Kinnersley for self-intersecting waves (see his figure 3). We
note that ¢ is a continuous function of k over [0, kg] and so varying ¢ corresponds to
varying k and hence we must always arrive at a limiting wave profile with a trapped
bubble, and non-physical self-intersecting profiles beyond this. A similar argument holds
for antisymmetric waves which must also eventually enclose a trapped bubble and then
self-intersect.
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For completeness, we mention that Kinnersley showed that in the limit £ — 1, sym-
metric waves approach a limiting profile described neatly by [Billingham (2006) as the
‘string of beads’ solution in which a periodic sequence of bulbous fluid beads, confined
by upper and lower surfaces composed of parts of ellipses, are connected by asymptoti-
cally narrow neck regions providing a smooth transition from one bead to the next (see
figure 5 of [Kinnersley 11976). The gap between the necks on the upper and lower surface
is asymptotically small, so that the waves are almost in contact. The wave profiles in
this limit do not self-intersect provided that B is in the range [0,7/4]. At B = 7/4 the
beads are semicircular, and for B > 7/4, the profiles self-intersect in the region of the
necks. Noting that K — oo as k — 1, the ‘string of beads’ solution may be obtained
numerically using the present framework by fixing B and then increasing k towards 1.
The corresponding values of H and c in this process come from the formulae in ([C1J). We
have confirmed that this procedure yields elliptic string-of-bead type profiles, connected
by neck regions which nicely match Kinnersley’s asymptotic solution (72), although con-
siderable numerical difficulties are encountered in computing these profiles for values of
k very close to one.

Appendix D. Krein signature

Following MacKay & Saffman (1986) we compute the Krein signatures for linear per-
turbations by considering the sign of the total energy, E, in one wave period in a frame of
reference travelling at a nominated speed c¢. The energy is defined as E = K+ V —cf P,
where K is the kinetic energy, V' is the potential energy and P is the momentum transfer
in the = direction through the ends of the reference frame. Individually, these terms are
given as

1
K= [ goveras, v= [ qlase-i]as [ qar@ -] a
A2 Su St

= A
P /Amd , (D1)

where ¢ is the velocity potential, A is the area between the upper and the lower surface
contained in one wave period, and Sy, St are the upper and lower surfaces in a period,
and 7 is the corresponding displacement of each surface, and [ is the arc length along each
surface. The Krein signature is positive if £ > 0 and negative if F < 0. The signature is
particularly simple to calculate in the limit of small amplitude linear waves. In this case,
to leading order we find using the divergence theorem for the K and P integrals and the
symmetry or antisymmetry of the linear waves for the V integral,

1 A ~y A ~y A
K:Ep/ Sy, 1~y |,__u dz, V:§/ nidx+§/ ¢2 da,
0 0 0

by
P = P/ Cz¢|y:—H/2 - nz¢|y:H/2 dz. (D 2)
0

According to linear stability theory (Taylon [1959), for waves with real wavenumber k
(which we allow to be positive or negative) and frequency w, travelling on a sheet of
fluid otherwise at rest, we have the following results. For symmetric waves, we have the
dispersion relation @2 = (v/p)k? tanh(kH/2), and

¢ = ¢ cosh(ky) citke—at) 4 c.c., 1 =ikpow ' sinh(kH/2) cilkz—at) 4 cc., (D3)
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- 029 1 2 1
0474 - -1 -2 -1
0.530 — 1 3 1
0791 - -1 -1 -1

- 1049 1 3 1

TABLE 2. Eigenvalues, o, ,, and oy ,,, and their Krein signatures, sx, according to [@.28) and
#27), and (D7) and (DX), applied for ¢y = ¢, = 1.471, for the flat sheet case ¢ — ¢, = 0 in
figure B for H = 1.

with ¢ = —n, where ¢¢ is an arbitrary complex constant, and c.c. denotes the complex
conjugate. For antisymmetric waves, the dispersion relation is &% = (v/p)k® coth(kH/2),
and we have

¢ = ¢o sinh(ky) eilho—at) | c.c., 1=ikdoo " cosh(kH/2) ¢! itka—t) 4 ¢ c., (D4)

with ( = 7. For both symmetric and antisymmetric linear waves, we find

k » k?
K=V-= 27Tp|¢0|2@ sinh(kH), P =d4mp— e sinh(kH)|¢o|?. (D5)

The total energy as defined above is

E=K+V —cyP =4dmp— A sinh(kH)|¢o|? (¢ —cy), (D6)
where ¢ = &/ k. Consistent with section [ and recalling that we are working in this paper
with steady waves of period 27, we decompose the wavenumber k by writing k= p+m,
where p is a real number in the range [0,1) and m is an integer. This allows us to relate
the wave energy, and consequently the Krein signature, to the form of the perturbations
adopted in (£II]). Furthermore, we may meaningfully attribute a Krein signature for a
particular steady wave branch in the limit of zero amplitude by choosing c; = ¢, for
symmetric waves and cy = ¢, for antisymmetric waves. Following MacKay & Saffman
(1986), we calculate the Krein signature sx by scrutinising the sign of E. As in the main
body of the paper we set v = p = 1. For symmetric perturbations we have
t—c

- f} = sgn [[1%3 tanh(Hk/2)]'/? — V]%Cf} , (D)

sx = sgn [VIm(o,)] = sgn[

where v = £1 and k = p+m and ¢y = ¢g or ¢,. For antisymmetric perturbations, we
have

c—c

< ] — sgn [[12;3 coth(Hk/2)]V/2 — ykcf} . (DY)

sk = sgn [Im(0%,,)] = sgn[

for ¢y = ¢, or cq.
To provide an example, we consider the stability calculation for antisymmetric base
waves with H = 1 shown in figure Bl Using the preceding formulae, we compute the
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Krein signatures for the eigenvalues shown in the figure at ¢ — ¢, = 0. The results are
presented in table
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