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PREFACE

These are lecture notes for AME60634: Intermediate Heat Transfer, a second course on heat transfer
for undergraduate seniors and beginning graduate students. At this stage the student can begin to
apply knowledge of mathematics and computational methods to the problems of heat transfer. Thus,
in addition to undergraduate heat transfer, students taking this course are expected to be familiar
with vector algebra, linear algebra, ordinary differential equations, particle and rigid-body dynamics,
thermodynamics, and integral and differential analysis in fluid mechanics. The use of computers is
essential both for the purpose of computation as well as for display and visualization of results.

The main purpose of these notes is to develop the ability to mathematically model physical
processes involving heat transfer. The models should have all the essential ingredients but ignore
those that are not so. What is quantitatively lost in the approximations is gained by a qualitative
understanding of the physical processes.

The student is encouraged to make extensive use of the literature listed in the bibliography.
There are many examples inserted in the text to illustrate the modeling process. The students are
also expected to attempt the problems at the end of each chapter to reinforce their learning.

At present these notes are in the process of being written, and I will be glad to receive comments
and have mistakes brought to my attention.

Mihir Sen
Department of Aerospace and Mechanical Engineering
University of Notre Dame

Copyright (©) by Mihir Sen, 2017.
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CHAPTER 1

INTRODUCTION

It is assumed that the reader has had an introductory course in heat transfer of the level of [12, 14,
19, 20, 22, 24, 26, 34, 68, 80, 84, 93, 95, 113, 118, 119, 125, 130, 146, 164, 186, 193, 198, 218, 221, 222].
More advanced books are, for example, [216, 223]. A classic work is that of Jakob [100].

1.1 Mathematical background

1.1.1 Coordinate systems

The physical quantities discussed here will be scalars, vectors or tensors. Although other coordinate
systems can be used, we will generally restrict ourselves to Cartesian, cylindrical, and spherical
systems. A time-dependent scaler field is u(x,t). A vector field V (x,t) can be written in these
coordinates systems as

V=V +V,j+V.k Cartesian
=V.e, + Voeg + Ve, cylindrical
=Vie, + Voes + Vyey spherical

We will also use V, called del or nabla, as shorthand to indicate the operations

grad u = V¢
divvV =V.V,
Laplacian v = V - Vu = VZu = Au

where v and V' are any scalar and vector fields, respectively. In general V is not an operator, and
can be only written explicitly in Cartesian form as

o. 9d. 0
i+ 3+ -k

V= ay’ T 9z
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so that
ou., Ou. Ou
grad u = %z + 87/] + &k’
. ov, 09V, 09V,
div V= Ox * Oy + 0z’
. %u  0%u  O%u
Laplacian u = — +

022 T o2 T o

In cylindrical coordinates (r, 0, z)

radu—%e —|—1@e —i—@e
& Tor " rae T 92
. 10 10V, 0V,
divV =5 V) + D5 T o
a1 0 () Lot o
“= r or rar r2 002 022
and in spherical coordinates (r, 0, @)
radu—% —|—1@e +L%e
& Tor " 90 T rsin0ag
. 10 4 1 0 . 1 9V,
divv = 7“725(7” r)+ 7“sint9%(vesmtg)Jr rsinf 0z’
10 ou 1 0 ou 1 0%
2, — — 27" . inf-— -
Vi r26r(r 87‘>+r251n989<sm 39>+rgsin298¢2

1.1.2 Polynomial approximations

If the function y(z) is known, then a Taylor series can be used to generate a polynomial at any
point. The expansion of y(z) around = = 0 is

Jy

y(@) =y() + 57

&y

523 2?4 (1.1)

z=0

2 1
.’L‘“rg

=0

x=0

If, on the other hand, y(z) is known only at discrete points, then approximations at other
points can be generated by an interpolation. Thus, if y(z1) and y(x3) are known, then

xr — I

y(z) = y(z1) + (y(x2) — y(z1))

T2 —T1

is a linear interpolation. Higher-order polynomials can be determined if the values of y(z) are known
at more values of x. The Lagrange interpolation formula is

_ (x —x1)(x —x2) -+ (. — ) (x —x0)(x —x2) -+ (. — )
(0 — 21)(wo —@2) - (w0 —@a) " (w1 — @) (@1 — x2) -+~ (&1 — z0)
(x_xO)(x_xl)"'(x_xn—l)

(Tn —20)(Tn — 1) -+ (T — Tp—1)

Y1+

o+

n
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1.1.3 Complex numbers
A complex number z may be written as
z=x+ 1wy
where i = /—1, and z and y are real. The real and imaginary parts of z are

x = Re(z),

= Im(z2).
z can also be written as

z=A/0
— Aeie’
= A(cosf + isin#),

where A = /22 4+ y? and tanf = y/x. A = |z| is called the magnitude, modulus, or absolute value
of z.
Euler’s formula is

e = cosf + isinb,
from which
—i0 _ . .
e " =cosf —isinf.
The trigonometric functions are obtained as

1 . .
cosf = 5(619 + 6_10),

1 . .
sinf = Z(eze — e )

The hyperbolic functions are defined in parallel as
coshf = %(e‘9 +e79),
= cos(i6),
sinh 6 = %(60 —e ),
= —isin(i6).
Sometimes the real parts of complex numbers are used instead of a cosine, as in
cos @ = Re(e).
At other times a complex conjugate is added, like
cosf = %(eie + %),

where * (or cc) indicates the complex conjugate of the preceding term. In any case Re, * or cc may
be understood and not explicitly written.
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1.1.4 Ordinary differential equations

The following are some of the procedures of solution used.

Direct integration

To solve

we find the first integral to be

d
k(xay)ﬁ = Cl~

Special cases:
(a) For k(z,y) = k, the equation can be integrated again to give

k Yy = Cll' + CQ.
(b) If k(x,y) = k(x), we can write
dy _ G
dr  k(z)’

from which
dx
=C1 | — +Cs.
Y 1 / ") + C2
A closed-form function or numerical values may be obtained for the integral on the right.
(c) For k(x,y) = k(y), we integrate to get

2

/k(y) dy = 01% +Cs

Integrating factor

To solve the linear equation

dy

5 TP y=0Q(), (1.2)
multiply first by the integrating factor efa F(5) ds = ¢F()=F(a) " Choose a such that F(a) = 0. This
gives

% ef; P(s) ds + P(t) y ef; P(s) ds _ Q(t) ef; P(s) ds7
C?t|:y ef; P(s) d8:| _ Q(t) ef; P(s) ds'

Integrating

t
y ef:P(s) ds :/ Q(’/‘) ef; P(s) ds dT+O,

to
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so that

t
y=e Ja P ds[/ Q(r) el ) ds qr 4 O
to

Trial solutions

For
d2
as tg + b dy —|— cy =0,
assume that
y = ert
so that
2 rt

+bre™ +ce™ =0,
ar’ +br+c¢=0,

7"172:%[71):& \/b2f4ac]

Since the equation is linear, the general solution is a linear combination

y = Cre™! + Coe™™!

Change variables
Change of reference: In

d2

d
a% +bo ey~ ) =0,

let n =y — yo to give

d?n . dn
/N —0.
g g T

Similarity:
Periodic forcing

The forced first-order equation is

dy
e +)\yfAcoswt

Let the solution be

y(t) = Cy coswt + Cs sin wt.
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37/2 Trl4

Figure 1.1: Sinusoids that lead (---) and lag (— —) the reference (—). w = 1; amplitudes of the
reference and the other two are 1, 0.8, and 0.8, respectively.

Substituting and comparing the coefficients of the sinwt and coswt terms gives

wCq1 + ACs = A,
)\Cl — UJCQ = 0,
from which
wA
¢ = w2 4+ )2’
AA
Gz = w2 4 A2’
Thus
w A A Asi
y(t) = PR coswt + SV sin wt. (1.3)

With phasors
The solution, Eq. (1.3), can also be written as

y(t) = Bcos(wt + ¢), (1.4)
= B(coswt cos ¢ — sinwt sin ¢),

where ¢ is a phase angle (¢ > 0 is for y(t) leading coswt, and ¢ < 0 for lagging). Fig. 1.1 shows
sinusoids that are leading and lagging a reference sinusoid. The right side of Eq. (1.4) is sometimes
written as BZ¢ that provides the magnitude and phase information (but not the frequency).
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Figure 1.2: Sinusoids of same frequency that lead (---) and lag (— —) the reference (—). Tikz code
has to be corrected to replace Fig. 1.1.

Comparing coefficients

w
Beosg =4 Cr e
Bsing=-A A
N w2+ A%
from which
A
tang = ——,
w
A
B= " .
w? + A2

For A > 0,w > 0 we note that ¢ < 0 meaning that the response lags the external forcing.

With complex numbers
For the equation
dy -
—~ 4+ Ay = Ae™t,
at Y
where A is real, let us write the solution as
y(t) — Bei“’t,

where B is in general complex. Substituting in the equation and canceling e**

iwB + \B = A,

, we get

from which
1
A +iw’
_ A —iw
AT

B=A

multiplying above and below by the conjugate,

w
A i
N 1wz N2t
Writing B = |B|e?“t+?) | we can find the magnitude of the solution |B| and the phase angle 6.
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Delay equations

As an example consider the first-order linear

d
d—izky(t—td) with y=1for —t; <t <0.

Notice that the initial condition is given in an interval rather than at a point.
If we take

y(t) = Ae™,
we get the transcendental characteristic equation
r—ke "t =,

Of course when there is no delay, t; = 0, » = k, and the initial condition is y = 1 for t = 0. The
solution reduces to y(t) = e,

In general, however, t; # 0, and there may be multiple real, imaginary or complex roots of
the equation which will determine the kind of solution obtained. For example, let us search for a
sinusoidal solution

y(t) = Asinwt.
Substituting into the equation, we have

wAcoswt = kA | sinwt coswty — coswt sinwty|.

Comparing the coefficients of coswt and sinwt, we get

coswty = 0,
ksinwty = —w.
One possible solution for the first equation is wty = 7/2, for which the second gives k = —w or
ktqy = —m/2. Thus values of k and t4 satisfying these conditions will give oscillatory solutions.

Similarly, another possibility is wty = 37/2, and krq = 37/2.
Numerical solutions
To solve an equation of the form

dy _

iR AGY)

some of the following methods may be used. Start at a point (to,yo) to calculate (t1,y1) and then
(t2,y2), and so on, where ;41 —t; = h > 0.

Euler:

Yn+1 = Yn + f(truyn) h
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Modified Euler:

y'In—H = Yn + f(tn,yn) h,
Yn+1 = Yn + f(tnay:7,+l) h

Fourth-order Runge-Kutta:

h
Yn+1 = Yn + g(kl + 2k + 2k3 + k4)

where
ki = f(tn,yn),
ko = f(tn + gvyn +g k1),
ks = f(tn + gvyn +g k2),

ks = f(tn + h,yn + h k3).

1.1.5 Nonlinear equations
Bifurcations

Pitchfork, transcritical, saddle-node, Hopf

Linear stability

Consider a transcritical bifurcation example

dx
i —x[xf (1"—7’0)],

where x = x(¢). This is the dynamical system and r is the bifurcation parameter.
Steps

e Find critical points (steady states, time-independent solutions, stationary solutions, equilibria).
Take d/dt = 0 so that

—Z[Z — (r —m)] =0,
where ~ indicates a critical point. The two critical points are the solutions
z=0; Z=r—r0.
e Apply a small perturbation to a critical point, i.e.

=T+,
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10

<

Figure 1.3: Diagram for transcritical bifurcation. Thick lines are stable and dashed lines are unstable.

where 2/ = a/(t) is a coordinate around the critical point. Substituting in the dynamical

system and linearizing

Sa+a)
@
dt

=—(@+a2)|[(@+2")—(r—ro)],

—(Z 422+ (@4 2")(r —ro),

—z[z — (r —ro)] =222’ — (¢')* +a'(r — ry),
> vl

[ =22+ (r —ro)]a’.

e Consider the stability of each critical point separately.

(a) First T = 0 for which

dz’
s (r—ro)z’.

This is stable for r < rg and unstable for r > rg.

(b) Next T = r — rg, so that

da’

e [—2(r—70) + (r —ro)]a’,

=—(r—ro)z’.

This is unstable for r < rg and stable r > rq.

Fig. 1.3 shows the bifurcation diagram. The arrows indicate the path from different initial

conditions.

Nonlinear stability

Lyapunov functions
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Chaos
Lorenz equations
dx
E - O'(y - )7
dy
— =rx—y—2xz,
dt 4
s
— = —bz+zx
dt Y

1.1.6 Relaxation
Here are some examples.

Exponential: A solution will be presented followed by the differential equation of which it is a
solution. For known C and real A > 0 the solution is

y=Ce ™M
Differentiating
dy Y
= =_Cle M
dt o
= —\y.
This can be written as
dy
— 4+ \y=0.
at Y

This is a first-order linear equation. Note that A has units of inverse time and that any value
of C will satisfy the same differential equation.

If one wanted to work in the reverse direction and solve the differential equation, one will
obtain y = Ce™* where C is arbitrary. To pin down the value of C, an initial condition will
have to be provided. This can be, for instance, y(t;) = y1, from which C = y;eM:.

Stretched exponential function: Taking

4B

y(t) =Ce™",

dy 48 _

EzCet(—ﬁtﬁ D)
:y(fﬂtﬁil)a

dy | g1, _

dt—l—,@t y=0.

Double exponential function:

Two decay constants: If A\; and Ay are two different real, positive numbers, then

Y= Cle_Alt —|— 026_A2t, (15)
dy —Ast —Aat
E = —Cl>\16 — CQ)\Q@ s (16)
d2
Y = Cia2eMt 4 CoA2e Rt (1.7)

At
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Solving €y and Cs from Egs. (1.5) and (1.6) we get

C) = S (A2 y+ a)v
g2t dy
Co= s, Mvt g)

Substituting these in Eq. (1.7) gives the second order differential equation
>\2t

At e
A1 — A2

€ dy 2 A\t
N — M (A“/*dﬂ]A |

M- MA - My
VS VIR L VS W
dy

=Ml y— (A1 +A) a

2
|

O G e

Alternatively

The two exponential complementary functions in the solution Eq. (1.5) come from the quadratic
characteristic equation

(r+2)(r+X) =
for which the differential equation is
d d
A A =0,
(5 TAU( +A2)y
d?y d
74’()\14’)\2) +)\1>\2y—0

dit?

Multiple decay constants: In a similar way, higher-order differential equations with different
multiple decay constants

d d d
(%+/\1)($+A2)-~-(£+/\n)y—o,

can appear.
Logarithmic relaxation:

Nonlinear: Sometimes a solution is implicit. The solution of

dy
Ta—i—a(y —y) 0

is (7)

py L7 —9) Clrln(y® +yg+9)

—1--2
Cy=0
3 ap? 6 ay? @y T

3 arctan

[} (2y + 37)\/3]
3 y
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Another nonlinear: The solution for

dy _\3
— +a(y — =0
Tdt (y y)

will be different from that given above.

|
Example 1.1

Find the lowest-order differential equation for y(¢) corresponding to
y= Ce vt
Differentiating
dy 2 dy
—= = Ce TV (—2yt—= —y?),
TR S At
dy o
=y(—2yt— —
y(=2yt— — )

from which

d
(1 +2y2t)d—i +y3=o0.

1.1.7 Optimization

To curve-fit empirical data (y;,t;),4 = 1,...,n, one must minimize the error FE, where

E2 = Z(yl - y(ti;aa b’ s '))23

%

between the data and a chosen function y(t;a,b,...), where a,b,... are parameters in the function
that have to be determined.

Fig. 1.4 shows an example of the shape of E with respect to two parameters a and b. The
coordinate descent method is a simple way to find the values of a and b for which F is a minimum.
This works by a search for a minimum by varying a and keeping b constant, followed by varying b
and keeping a constant; the process is repeated until a local minimum is reached where any change
in a or b will lead to a climb.

1.2 Thermodynamic basis

A system is an identifiable part of the universe that is being studied, and the rest are the surround-
ings. Energy can enter or leave a system in the form of heat or work. A closed system does not
exchange mass with its surroundings, and an isolated system does not exchange energy either. There
is thermal equilibrium between two systems if there is no heat flow between them. Both heat and
work are taken to be positive if they enter the system and negative if they leave.

The laws of thermodynamics that are needed in heat transfer are the following.
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Figure 1.4: E(a,b)

Zeroth law: If two systems are each in thermal equilibrium with a third, they must also be in
thermal equilibrium with each other. This enables temperature to be defined.

First law: The internal energy of a system increases by as much energy enters the system. This is
the conservation of energy

dU = 6Q + oW,

where dU is the differential change in internal energy, and 6@ and §W are the small heat and
work energies entering the system. This defines the internal energy.

The temperature is associated with the motion of molecules within a material, being directly
related to the kinetic energy of the molecules, including vibrational and rotational motion.
The change in internal energy of a body can be written in terms of a coefficient of specific
heat as 0U = M ¢ 0T. If we wanted to distinguish between the specific heat determined in
a constant volume or constant pressure process, we would write ¢, or c,, respectively; for an
incompressible substance they are both the same.

Second law: There are many equivalent statements and corollaries of this law. The one that is
most relevant to heat transfer is that the change in entropy dS for a closed system receiving
heat Q is

oQ
> v
ds T

where T its absolute temperature. The entropy of an isolated system can thus only increase.
The equality holds for reversible processes and the inequality for irreversible. This law thus
defines entropy.

1.2.1 Nonequilibrium thermodynamics

In general the driving potential (force or cause) A¢ and the resulting flow @ (flux or effect) are
related in some way. Though the flow is more properly written @) indicating a rate, we will leave
the dot as understood. Thus

Q= f(Ad)
Applying Eq. (1.1) to A¢ = 0 around A¢ = 0 gives

Q= f(0) + f'(0)(A¢) + 5 /" (0)(A¢)* + 5/ (0)(Ag) + ...
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Ty I T

Figure 1.5: Two systems with heat transfer between them

Consider two systems, such as those in Fig. 1.5, that can exchange heat with each other but
are isolated from their surroundings. From the zeroth law we know that the heat flow rate @ = 0 if
the A¢ =Ty — T =0, so that f(0) = 0. Q may, however, be non-zero if Ty # T,. Keeping only one
non-zero term in the expansion, we have

Q=C(T, - Ty), (1.8)

where C = f/(0) is a constant. This is a constitutive relation that can be taken to be empirical.
Onsager’s reciprocal relations relate the different kinds of driving potentials and their resulting flows.

Considering only the system on the left, and assuming that the heat exchange is reversible, its
change in entropy is

9@

051 = T,

where Q) is the amount of heat transferred, and similarly that of the one in the right is

_%Q

05y = T,

We have taking into account the fact that heat is leaving one system and entering the other. The
total entropy change of the combined system is

05 =951+ 65,

_0Q 6@
=Tt

Together the two systems are isolated from the surroundings, so the total entropy can only increase.
Thus we must have T > T5, so that C' > 0.

Onsager reciprocity
Jo=> LapgVfs
B

where L,p is the Onsager matrix of phenomenological coefficients.

1.2.2 Phase change

We will be dealing with solids, liquids and gases as well as the transformation of on to the other.
Again, thermodynamics dictates the rules under which these changes are possible. For the moment,
we will define the enthalpy of transformation, also called the latent heat, as the change in enthalpy
that occurs when matter is transformed from one state to another.
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S U —
Figure 1.6: Advection by a flow with velocity V' through an area dA n

%

4 cs

Figure 1.7: Control surface (CS) and control volume (CV) of arbitrary shape with an element of
area dA on the surface.

1.3 Balance equations in integral form

The advective transport of a quantity X per unit mass (where X can be a scalar, vector or tensor)
by the bodily motion of a fluid flow through an area dA = dA n is shown in Fig. 1.6. Quantities are
taken to be positive in the outward direction. The rate of transport of X through dA is X p V -dA.

Consider an arbitrary control surface CS that encloses a control volume CV, as shown in
Fig. 1.7. Balance of X gives

ﬁ/ dev+/ p X (V-dA) =S,
ot Jey cs

where S is a source of X inside the volume.

Mass: For mass conservation, X = 1 and

9/ pdV+/ p (V-dA) = 0.
ot Jey cs

Momentum: For Newton’s second law, X = V, so that

ﬁ/ dev+/ pV (V-dA)=F
ot Jey cs

Energy: The first law gives a quantitative relation between the heat and work input to a system.
We will assume that there is no work transfer, as in Fig. 1.8. The simplest approach is to
consider the entire system. In this case

0
—/ epdV—i—/ ep(V-dA)=Q+W+Q,
ot Joy cs
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Figure 1.8: System with heat input

heat transfer

/

— —— flow

Figure 1.9: Pipe with phase change.

where
W =W,+W;+Wg,

and W, = shaft work, Wy = flow work due to pressure, and Wr = work done by external force.
@ and W are the rates of heat and work transfer into the system, respectively; Q4 is the rate
of generation of heat. It is possible to put e = u+p/p+V?2/2+ gz in the second integral on the
left and W = W on the right. This balance equation will be useful in many instances where
only an overall knowledge of the internal energy of the system is required. However, in other
instances detailed knowledge of the variation of the temperature is beneficial and differential
equations inside the system are needed.

|
Ezample 1.2
A saturated liquid enters a heated pipe, Fig. 1.9, and leaves as a liquid-vapor mixture. How much energy
has been transferred to the fluid from the pipe?

Assumptions:

Variables: Q = heat transfer rate to liquid, /n = mass flow rate, ho and h; are the specific enthalpies at
the outlet and inlet, respectively.

The heat transfer rate is

Q =m(hg — h1),
Of course, being a phase change process, the temperature difference is not proportional to the enthalpy change.

From thermodynamics, h1 = hy and ha = (1 — 2)hy + xhy where subscripts f and g refer to the saturated
liquid and vapor states, respectively, and z is the quality factor (ratio by weight of gas to liquid).

1.4 Modeling

1.4.1 Theory and empiricism

We will use relations that we take to be either absolutely true or empirically (phenomenologically)
based. Examples of the former are the laws of thermodynamics and Newton’s laws. The fact that
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these laws are ultimately verified experimentally is not of concern to engineers in most situations;
they can assumed to be tested and true. Among the empirical relations are the analysis of frictional
force using a friction coefficient and heat transfer with a convective heat transfer coefficient. Al-
though these concepts cannot be thoroughly justified theoretically, they are none the less useful in
practice. A related idea, useful in mathematical modeling, is that of constitutive relations. These
are equations that related two or more quantities of interest in the process that have been found to
work in practice. Often the constitutive is a linear relationship between two variables. Another class
of empirical information is that related to material properties which are the result of experiments.
Among these are densities, specific heats, and viscosities, which are sometimes taken to be constants.

In science, the ultimate arbiter of correctness of a theory is a comparison with experiments.
Engineering, however, does not have the luxury of waiting until complete theories are developed and
experimentally verified, so an empirical short cut is often used. These short cuts may be at different
stages of the complete analysis; the process itself may be empirically modeled or the properties used
in a detailed analysis may experimentally obtained. In any case there are always experiments behind
the theory.

1.4.2 Relation to other perspectives

There are at least three purposes to the study of models.

Mathematical modeling: To obtain a model that can be solved analytically, numerically, or by
a combination of both.

Physical understanding: To understand what is happening without the need for a solution.

Actual behavior: To predict behavior before making experimental runs.

1.5 Nondimensionalization

Making equations nondimensional is commonly practiced to compact the understanding of solutions
obtained either experimentally or numerically. Thus if there are a total of n independent and
dependent variables, it may be possible to combine them in some manner to have m variables,
where m < n. Thus it is only necessary to determine a smaller number of dependent variables, after
which the definitions of these variables may be used to get calculate the original variables.

|
Ezxample 1.3

Nondimensionalize the forced vibration equation
Az dx
m— +c— + kz = f coswt with z = xg,dx/dt =0 at t =0,
a2 " dt f 0.de/

where m, ¢, k, f,w, zg are parameters that are provided.

Let z* = z/xc, t* = t/tc, where the subscript ¢ indicates characteristic and the asterisks dimensionless
quantities respectively, so that

mze d?z* n cre dx*
t2  dt*? te dt*

+ kzex™ = f cos(w tet™) with zex™ = zo, (ze/te) dz™/dt* =0 at t.t* = 0.

Dividing by ma./t2

d2$ dx * * * % . * * * *
E—FCE—&-KJ: = f* cosw*t* with z* = zo/xc, dz*/dt* =0 at t* =0,
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where C' = ct./m, K = kt2/m, f* = ft2/mac, w* = wte.
We still need to choose ¢. and z.. For example, if we choose t. = /m/k and z. = xo, the equation
becomes
2 .k *
d*z +Cda:
dt*2 dt*
Alternatively, we could choose wte = 1, and ft2/mx. = 1.

+1=f" cosw™t* with z*(0) =1, dz*/dt* =0 at t* = 0.

1.6 Problem analysis procedure

Though each problem is unique, there are some overall guiding principles that can be laid down. The
following are some of the steps that may be considered. The Ezample in Section 7.5.1 on page 138
uses many of these steps, though most of the other examples are compressed with the extra steps
being understood.

Draw a schematic of layout to help clarify the problem in your own mind. See first if the
answer sought makes physical sense.

Identify physical processes. Consult and study appropriate literature both on the generalities
of the processes as well as the specific problem at hand. Consult others but make up your own
mind.

Write appropriate equations of balance (integral or differential). Derive, or re-derive, each one
as far as possible or practical.

Simplify as needed to enable solution without removing essentials.

Solve symbolically. There may be more than one way to do it. Use a symbolic algebra
program if needed. Refresh or sharpen your analytical tools if necessary. Check solutions by
substitutions.

Solve numerically as a last resort if need be.

Check that the solution makes physical sense; think of the consequences of varying parameters
and for limiting cases.

Check equations and solutions for dimensional consistence.
Graph result.

Improve results by including other previously disregarded factors, and obtaining numerical
solutions.
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Problems

1. Choose a quadratic y(z), and then take three values of z and find their corresponding y’s. From the three
(z,y) pairs, find the quadratic.



CHAPTER 2

MECHANISMS OF HEAT TRANSFER

This chapter is brief summary of an introductory course on heat transfer.

2.1 Conduction

[31, 69, 71, 81, 106, 144, 145, 157]

We will now take up conduction in a stationary continuum. Consider the conduction heat flux
g(z) through a thick plate such as the one shown in Fig. 2.1. The coordinate through the plate is
x, and the temperature field is assumed to vary only in that direction, i.e. T = T'(z). Two elements
in the plate a distance dz apart are at temperatures T and T + dT, respectively. From Eq. (1.8), ¢
will be zero if the temperature is uniform. So, g should depend on the first and higher derivatives
of the temperature. Thus

oT 0°T 03T
a(@) = f(ax’ Ox?’ Ox3 o)

Taking only the linear term of a Taylor series expansion in the different arguments, we can write

oT o*r 0T
=ki— +ko—s + k3—5,...
q 18x+ 28x2+ 3 0x3"

where the k’s are constants. Taking only the first term

or
Q——k%

xT

The negative sign is introduced to make k, called the coefficient of thermal conductivity, positive
since from Eq. (1.8) heat flows down a temperature gradient. This is Fourier’s law of conduction.
For three-dimensional anisotropic conduction we can write

oT
qi = _Zkijaixj
J

where g; is the heat flux vector in the i-direction, T is the temperature field, and 9T/dz; its partial
derivative in the j-direction. k;; is the coefficient of thermal conductivity; from Eq. (1.8) it is
positive. Actually, being a matrix, it is positive definite. For an isotropic material

q=—-kVT

21
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Figure 2.1: 1D conduction through a plate

where q is the heat flux vector, T'(x) is the temperature field, and k(T) is the coefficient of thermal
conductivity.

2.1.1 Fourier’s law

oT
qz = —k s one-dimensional Cartesian,
x
aT
qr = —k — radial cylindrical,
or
aT
qr = —k — radial spherical,
or

q=—k VT vector form.

2.1.2 Heat equation

Substituting Fourier’s law, Egs. (2.1), into the various forms of the energy balance equation in
Chapter 1, we get

oT 0 oT . . .
pca = <k 3:17) one-dimensional Cartesian,
T 1 T
pc%—t = % <k r%r) radial cylindrical,
oT 1 9 50T . .
pca =35 (k r 87”) radial spherical,
pcaa—jt1 =V. (k VT) vector form.

For constant k& and with heat generation, we can write

oT
5 = oVT+Q,

where « = k/pc is the thermal diffusivity.

2.2 Convection

[11, 21, 27, 70, 101, 104, 105, 108, 111, 141].
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——— advection

conduction

f

Figure 2.2: Process of convection.

Fig. 2.2 shows the process of convection from a wall to a flow that is at a different temperature.
First there is conduction from the wall to the fluid and then the heat is carried by the bodily motion
of the fluid. The latter is called advection.

2.2.1 Governing equations

For incompressible flow with constant properties, the energy equation is

pc(%:tFJrv-VT) =k VT +®
where ® = 7: VV is the viscous dissipation. The hydrodynamic equations decouple from the
thermal equation. For natural convection, however, there is coupling since f = —pg(T — Tref)k-
There is also coupling for compressible flow or for temperature-dependent viscosity.

For constant properties and turbulent flow, we can take V. = V + V', where the bar indicates a
time average, from which the time average of the momentum equation for a Newtonian fluid becomes

v -
p<8t+V~VV> =-Vp+uVV+V.rf4 f

where 7'5' =—pV/ Vj’ is the Reynolds stress. This is generally a priori unknown, leading to the

closure problem in turbulent flow. Usually a turbulence model is assumed for this.

2.2.2 Heat transfer coefficient

Based on Eq. (1.8), Newton’s law of cooling can be proposed: The convective heat flux from a body
q is proportional the heat transfer area and the difference in temperature between the body and the
surrounding fluid. Thus, we can write

Q= hA(Ts — T), (2.2)

where A is the surface area of the body, T is its temperature, Ty, is that of the fluid, and A is the
coefficient of thermal convection between them.

|
Ezxample 2.1

What is the steady state temperature of a resistor through which a current is flowing?

Assume: (a) Only convection heat transfer to air. (b) Resistor at uniform temperature. (c) No heat
conduction through electrical wires. (d) Joule heating in resistor. (e) Convection governed by Newton’s law of
cooling.
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Figure 2.3: Example 1.

Variables: Q4 = rate of heat generation, ¢ = electrical current, R = resistance, Qconv = rate of heat lost
by convection, h = convection heat transfer between resistor and surrounding air, A = heat transfer area of
resistor, Tr = temperature of resistor, Toc = temperature of surrounding air. (d) Joule heating in wire.

The heat generation and heat loss are

Qg = izR’
Qconv =hA (TR - TOO):
respectively. At steady state, Qg = Qconv, so that
PPR=h A (Tr — Teo),
i’R

TR:Too+m~

|
Example 2.2
A 1 mm diameter, 20 mm long nichrome wire of resistivity 1076 Q-m carries a current of 0.5 A. What
is the surface temperature of the wire if it is placed (a) in a transverse flow of 20 °C air at 1 m/s, or (b)
horizontally in quiescent air at 20 °C?

Variables: ¢ = electrical current; R = electrical resistance; Ts = surface temperature of wire; ¢ = heat
generated in wire; o = resistivity; L = length of wire; A = cross sectional area of wire.

oL
a7
Q = iR, Joule heating
= hAS(Ts — Too).

Thus

Q
Ts = T
S hAs + o0y
i20L

T hALA

+ T,

2.2.3 Correlations

Common nondimensional groups are shown in Table 2.1. For forced convection, correlations are of
the form of Nu, St or j as a function of (Re, Pr). For natural convection the independent groups
are (Ra, Pr) or (Gr, Pr).

Fouling

Bulk temperature
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Table 2.1: Common nondimensional groups used in heat transfer

L
Biot number Bi= ];— Fourier number Fo = %ﬁ
VL VL
Reynolds number Re = - Peclet number Pe = e
ATL?
Grashof number Gr= 95 5 Rayleigh number Ra = Gr Pr
v
Prandtl number Pr= L Nusselt number Nu = %
@
Re . . 2/3
Stanton number St= Pr R Colburn j-factor j = St Pr
r Re
27y
Friction factor f= 7pl7}2

Forced convection
Natural convection
2.2.4 Phase change convection

[29, 42, 208]

Pool boiling
Boiling curve. See Fig. 2.4.
e Heat flux for nucleate boiling

1/2 3
Q(Pl - pv) Cp,l ATe
= uh 2 Roh
q = M fgl o ] (Cs,f hfg Prl" ohsenow

e Critical heat flux

- ~1/4
og - Pv
dmaz = Ohfgpv (plp2 P ) Zuber
e Minimum heat flux
- ( )- 1/4
go\pi — Pv
Gmin = Chygpy | V——=~ Zuber
T2 (ot pu)?

e Film boiling
heq = W*/% + hyhl/3

where h is the convective and h, the radiative heat transfer coefficient.

25



2.2. Convection

Region | [ Region 11 | Maximum | Region IV
[ | (critical) heat |
fl i
oy B | Nucleate & x| Film
l boiling | Transition I boiling
_ [ | boiling I
" ok Natural I | |
%‘ convection | | I o
=: boiling | | it .
x [ Slugs and D heat flux,¢
10 [ ‘ columns | I
Isolated | Region I11 |
| bubbles | |
10 1l : I i L
1 5 10 30 100 320 1000

AT:TW"‘ TS(.'I (OC)

Figure 2.4: Boiling curve

Film boiling on a sphere

9(p1 — pu)h';, D?
Nu=C|=———
“ [ Vvkv(Ts - Tsat

e Condensation

Nusselt’s solution for falling film

e Homogeneous nucleation

Flow boiling

1/3
Gmax_ L 4
pohpVooow Wep

(p/po)/* P/ po

1/4

low velocity

1697 192 7 Wel®

where Wep = p,V2D/o.

e Two-phase flow

high velocity

26
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Figure 2.5: Planck distribution

2.3 Radiation

[25, 59, 135, 220]

Emission can be from a surface or volumetric. Monochromatic radiation is at a single wave-
length. The spectral intensity of emission is the radiant energy leaving per unit time, unit area, unit
wavelength, and unit solid angle. The emissive power F is the emission of an entire hemisphere.
Irradiation G is the radiant energy coming in, while the radiosity J is the energy leaving including
the emission plus the reflection.

2.3.1 Blackbody
Planck’s distribution [155] See Fig. 2.5.

(o AP

Ex= oCa/AT _ |

Wien’s law: Putting dE)/d\ = 0, the maximum is seen to be at A = A, where
AT = Cs

and C3 = 2897.8 um K.



2.3. Radiation 28

incidence reflection

absorption

Figure 2.6: Absorption, transmission and reflection

Stefan-Boltzmann’s law: The total radiation emitted is

Eb:/ Ey d)\
0

=oT*
where o = 5.670 x 1078 W/m?2K*.

2.3.2 Real surfaces

Reflection: The direction distribution of radiation from a surface may be either specular (i.e.
mirror-like with angles of incidence and reflection equal) or diffuse (i.e. equal in all directions).

Translucent media: See Fig. 2.6. The absorptivity ay, the reflectivity py, and transmissivity 7
are all functions of the wavelength A. Also

ax+pyx+ma=1

Integrating over all wavelengths

at+p+7=1
Emissivity: The emissivity is defined as
E)\ (>\a T)
EN= ——
Epx(\,T)

where the numerator is the actual energy emitted and the denominator is that that would
have been emitted by a blackbody at the same temperature. For the overall energy, we have
a similar definition

so that the emission is

For a gray body €, is independent of .
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Figure 2.7: Two elemental areas dA; and dA; with unit normals n; and n; respectively.

Kirchhoff’s law: a) =€) and @ = €.
Gray surface: €, and a = € are independent of \.

Net heat rate: For a surface g

Qi =A,(Ji — Gy)
= Ai(E; — a; Gy).
Surface radiative resistance: In
By — J;
Qi= " (2.3)

(1 — Ei)/EiAi
the driving potential is Ey; — J; and the surface resistance is (1 —¢;)/¢; A; due to its not being
black.

2.3.3 Radiation between surfaces

View factor: See Fig. 2.7. Assume that emission and reflection are diffuse. Fj; is the fraction of
the radiation leaving surface ¢ that falls on surface j. It can be calculated from

1 1
J 74/1/] R2 COS COSQJ d d j

Reciprocity: A; Fy; = A; Fj;

2.3.4 Enclosures

Summation rule:

N

Y Fy=1.
j=1

Exchange between surfaces: The radiative heat transfer from surface 7 to j is

= i
Qi = (AiFy)~t  (AjF5)~Y 24
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Large blackbody enclosure: For a small body 1 radiating to a large blackbody enclosure 2, the
net radiation emitted by 1 is

Q = oF12 AT} — Fo1 ASTY,
= oA (T — T) by reciprocity (2.5)
where Fio ~ 1.
Radiation shield: If between two plates 1 and 2, a third plate 3 is introduced then

Ao (T —Ty)
e e+ (L—esa)esy + (1—esp)esy

QIQ =

where €3 , and €3, are the emissivities of the two sides of 3 facing 1 and 2 respectively. This
is less than the the value without the shield, which is

—1 -1
€ +e —1

Resistance network: Consider the example of n gray surfaces forming an enclosure. Fig. 2.8
shows an example with n = 3. The temperatures of the surfaces 7T;, are known as well as
their emissivities €;, areas A4;, and the view factors between them Fj;. Then the voltages and
resistances are

Eyi = oT}, driving blackbody potential
1—c¢;

R, = L surface radiative resistance
€A;

Rij = (A;Fy;) "' = (A;F;;)~"  view factor resistance

The circuit equations for the nodes and the branches can be written. For example, the sum of
the currents flowing into node ¢ must be zero, so that

O’TZA—JZ' Jj—Ji 70
(I—e)fedi = (AF5)~
These are n equations in the unknowns J;, i = 1,2,3,...,n which can be solved for J;. Using

J;, the branch currents @; can be determined from Eq. (2.3), and Q;; from Eq. (2.4). The
currents are equivalent to the heat rates.

2.4 Steady state electrical analog

In an electrical analog, AT ~ voltage difference and @) ~ current. In analogy with Ohm’s law, the

thermal resistance is defined as

AT
o

Thus Table 2.2 shows thermal resistances of different types. An example of a composite wall with
convection and conduction and its resistance circuit is in Figs. 2.9 and 2.10.

R (2.6)
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Figure 2.8: Enclosure of three gray surfaces

Table 2.2: Thermal resistances

Mode thermal resistance
Conduction
Cartesi L
rtesian = ——
artesia; A
Lo In(rq/r1)
lindrical —————=
cylindrica o I o
. (1/r1) = (1/r2)
:oh 1 N/ T AT2)
spherica oy
C ti L
n ion —_—
onvectio A
Radiati 1
i
adiation A
Tl,oo Tl T2 TQoo

s

Figure 2.9: Composite wall with convection and conduction.
— AN —— AN AN
Rconv,l Rcond Rconv,Z

Figure 2.10: Electrical analog of Fig. 2.9.
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Contact resistance: This is R. defined as

_Ar
S Q

where AT is the temperature difference across two surfaces in contact, and @ is the heat rate
through them.

R,

Radiative thermal resistance approximation: For a surface at T and the surroundings at T,
the blackbody radiation heat exchange from Eq. (2.5) is

Q=Ao(T! -TY).
Since
TY-Ty = (T?+7T2) (12 -T2),
=(T2+7T2) (Ts+ Two) (Ts — To)
we have
Q=Ac(T2+T2) (T, +Tx) (Ts — Tx).

Comparing with Eqgs. (2.2) and (2.6) we can write the radiative heat transfer coefficient and
thermal resistance as

o (T2+T2) (Ts + Tw), (2.7)
1

h,,. =
&:mm

(2.8)

respectively. Even though h, is a function of the temperature T, for small enough differences
T, — T it can be taken to be a constant. In fact, it can be shown that

hy = 40T (1+ 36+ 6° + 0°),

where § = (Ts — T'o) /T Just to be clear, the use of Eq. (2.7) with Eq. (2.2) is exact in the
steady state when T and T, are not changing with time, but is approximate otherwise.

Thermal resistances in series: For several thermal resistance in series, as in a composite wall,
for each one we have

AT; =Q R;.
Also, since AT = ). AT;, we have for a composite wall
AT = Q Req,

where the equivalent thermal resistance is

Reg = ZRZ-.



2.4. Steady state electrical analog 33

Thermal resistances in parallel: For this configuration
1 1
o " 2R
K3
Overall heat transfer coefficient: This is defined as U where

Q=U AAT.

From this
L= R ser
—_— = ;  series,
UA -

1
UA= Z = parallel.
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Problems

1. For a perimeter corresponding to a fin slope that is not small, derive Eq. 6.1.

2. The two sides of a plane wall are at temperatures 77 and 7%. The thermal conductivity varies with temperature
in the form k(T) = ko + a(T — T1). Find the temperature distribution within the wall.

3. Consider a cylindrical pin fin of diameter D and length L. The base is at temperature T3 and the tip at Too;
the ambient temperature is also T. Find the steady-state temperature distribution in the fin, its effectiveness,
and its efficiency. Assume that there is only convection but no radiation.

4. Show that the efficiency of the triangular fin shown in Fig. E.32 is
1 L(2mL)
L To(2mL)’

where m = (2h/kt)1/2, and Iy and I; are the zeroth- and first-order Bessel functions of the first kind.

5. A constant-area fin between surfaces at temperatures 77 and T» is shown in Fig. E.33. If the external temper-
ature, Too (), is a function of the coordinate z, find the general steady-state solution of the fin temperature
T(z) in terms of a Green’s function.
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10.

11.

a w

L

Figure 2.11: Triangular fin.

T
T 15

Figure 2.12: Constant-area fin.

Using a lumped parameter approximation for a vertical flat plate undergoing laminar, natural convection, show
that the temperature of the plate, T'(t), is governed by
dT
— 4T —Te)?* =0
dt
Find T'(¢) if T(0) = To.
Show that the governing equation in Problem 3 with radiation can be written as
T
dz?

Find a two-term perturbation solution for T'(z) if e € 1 and L — oo.

—m2(T —Tso) — e(T* —TL) =0.

The fin in Problem 3 has a non-uniform diameter of the form
D = Dg + ex.
Determine the equations to be solved for a two-term perturbation solution for T'(z) if € < 1.

Determine computationally the view factor between two rectangular surfaces (each of size L x 2L) at 90° with
a common edge of length 2L. Compare with the analytical result.

Calculate the view factor again but with a sphere (diameter L/2, center at a distance of L/2 from each rectangle,
and centered along the length of the rectangles) as an obstacle between the two rectangles; see Fig. 2.13.

(From Incropera and DeWitt) Consider a diffuse, gray, four-surface enclosure shaped in the form of a tetrahe-
dron (made of four equilateral triangles). The temperatures and emissivities of three sides are

Ty = 700K, € =0.7
Ty = 500K, e =0.5
T3 = 300K, e3=0.3

The fourth side is well insulated and can be treated as a reradiating surface. Determine its temperature.

O

Figure 2.13: Two rectangular surfaces with sphere.



CHAPTER 3

LUMPED SYSTEMS (ZERO-DIMENSIONAL)

Steady and unsteady states

3.1 Balance equations

We assume that all properties are uniform inside the system.

Momentum:
2V B
dt?
Energy:
i _
dt

where @ is the heat rate coming in from the surroundings. Using the specific heat

Meds =
‘o ¢

3.2 Validity of lumped approximation

3.2.1 Conduction

According to this the temperature inside a body Ts(t) is assumed to be uniform, though it may be
unsteady. For example, consider a solid with a boundary with a fluid as shown in Fig. 3.1. Since
the mass of a surface is zero, there is no accumulation of energy possible there and the heat coming
in by conduction should equal that going out by convection. Since the fluid velocity is zero at the
surface, the heat transfer into the fluid there is by conduction also. The temperature gradients on
the two sides of the interface are in inverse ratio of the thermal conductivities of the solid and fluid.
As an example, the ratio of the thermal conductivities of steel and water is about 28 so that the
solid to liquid temperature gradients on either side of the interface are 1 : 28. The temperature is
continuous across the interface but the temperature gradient is not.

35
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Ts,oo
solid | fluid
T'(z)
[ [ E,OO
conduction convection
——x

Figure 3.1: Solid fluid interface

We may, however, use a convection heat transfer coefficient approximation on the fluid side.
Then, at the x = 0 interface

oT

B el
ox

=h(T —Tfo0)

z=0"

=0+

If Ty o and Tt o are the temperatures far from the interface on the solid and fluid sides, respectively,
then we can nondimensionalize and normalize the temperatures in the solid and fluid as

T —Tf oo

T* =~ ho
Ts,oo - Tf,oo

In addition we need a characteristic length scale on the solid side; let that be L.. Then z* = z/L.
in the solid, and the interface condition becomes

ks oT* "
—f (Ts,oo - Tf,oo) O+ =hT (Ts,oo - Tf,oo),
oT* hL,
9 T*
Ox* ks ’
=BiT",

where the Biot number is Bi = hL./ks. Thus 0T /0z* — 0 as Bi — 0; a small Bi implies a small
temperature gradient in the solid. In practice Bi $ 0.1 is considered to be small enough. The
Biot number is the ratio of the conductive thermal resistance in the solid to the convective thermal
resistance in the fluid.

3.2.2 Convection

The temperature of the fluid in an enclosed chamber can be considered to be uniform if it is well
mixed by a fan or other medium.

3.3 Relaxation

This is the return of a system to a time-independent state after being perturbed from it. Shown in
Fig. 3.2 are two traces, one for rising and the other for falling relaxation. In either case the quantity
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041 7

0.2 7

Figure 3.2: Two typical relaxation responses

asymptotes in a non-oscillatory manner to a final value. The time constants 7 of both falling and
rising traces are defined by

_ [T T({) = T(o0)
T—/O T0) ~ T(o0) dt. (3.1)

The reciprocal of 7 is the decay constant A = 1/7.

|
Example 3.1
A body at temperature 7', such as that shown in Fig. 3.3, is placed in an environment of different
temperature, T, and is convectively cooled. Find the time constant.

Assume: Newton’s law of cooling. Variables: T'(t) = temperature of body, ¢ = time; Tos = ambient
temperature; m = mass of body; ¢ = specific heat of body; h = convective heat transfer coefficient; A =
convection surface area.

The governing equation is

dT
me—- +hA(T —To) =0 with T(0) = Tp. (3.2)
We nondimensionalize using
T-T hAt
=T = (3.3)
To — Teo me

The nondimensional form of the governing equation (3.2) is

dr*
dt*

+T*=0 with T*(0) =1,
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Figure 3.3: Body undergoing convective cooling.

the solution to which is
T  =e . (3.4)

This corresponds to the falling trace in Fig. 3.2. Since T*(t*) goes from T*(0) = 1 to T*(c0) = 0, from Eq. (3.1)
the nondimensional time constant is

o0 T (£) — T* (00)

T ToTe o

= [Tetar, (3.6)
0

=1. (3.7)

The nondimensional time constant 7* is unity, and so the dimensional time constant is 7 = mc/hA.

3.3.1 Unsteady electrical analog

The voltage across each one of the following electrical components in Fig. 3.4 is

Ve =1iR resistance R,
1
Vo = ol /z(t) dt, capacitance C,

Vi = Ld% ind L
L = prox mmductance L.
The total voltage V (t) applied across the circuit must be equal to the voltage drops across each
one of the components. Thus

1
iR+6/i(t) dt =V,
from which, by differentiation

a o' T a
di 1 1.4V

Egs. (?7) and (3.8) are analogs of each other, with ¢, RC' and % dd—‘t/ corresponding to 7', 7, and Q.
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C

Figure 3.4: Electrical analog of Fig. 3.3.
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Figure 3.5: Temperature measurement compared to exponential.
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3.3.2 Experiment

The measured temperature change in a room is shown in Fig. 3.5 along with a best-fit exponentiall.
It is seen at some parts that the exponential does not completely fit the data.

3.3.3 Time scales
Consider a lumped body with external temperature oscillation as is

dT
o + AT = Acoswt.

The two time scales are the cooling time scale 71 = 1/X and the external forcing time scale 75 = 1/w.
Though this linear problem can be solved to be

T = Ce ™ + Bcos(wt + ¢),

approximations can be made in the following two ways.

(a) 71 < 12: The body temperature changes much faster than the outside temperature, so the latter
may be approximated to be a constant. Thus

T=Ce M+ écos wt.

(b) 71 > T9: The response of the body is much slower than the outside temperature oscillations.
Neglecting A gives us the solution

T = — sinwt.
w

3.4 Further lumped-parameter approximations

3.4.1 Two-fluid thermal problem

Consider a wall with fluid on both sides as shown in Fig. 3.6. The fluid temperatures are To, ; and
T2 and the temperatures on either side of the wall are T, ; and T, 2. The initial temperature in
the wall is T'(x,0) = f(x).

In the steady state, we have

Tw,l - T‘w,Q

hl(Too,l - Tw,l) = ks I

= hQ(Tw,Q - Too,Q)

from which

ML To1—Tw1r  Twi—Twz  hoLlTy2—Twp

ks Too,l - Too,2 Too,l - Toc,2 B ks Too,l - Too,2

IChévez & Sen (2014).
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Too,l
N

w7

Figure 3.6: Wall with fluids on either side.

Thus we have

Twl _TwAZ Tool _Twl . hlL

) ) ) ) f 1
Too,l - Too,2 < Too,l - Too,2 ' ks <
Twi— Ty Two— T .. hoL

L Tw? o Zw? 2 i 22«
Too,l - Too,2 Too,l - Too,2 ks

For Bi <« 1 at both interfaces, the temperature variation in the wall is much smaller than those in
the two fluids. Using the lumped approximation, the governing equation is

drT
MCE + hlAl(T — Too,l) + hQAQ(T — Too,2) =0

where T(0) = T;. If T 1 and T 2 are constants, we can nondimensionalize the equation using the
parameters for one of them, fluid 1 for instance. Thus we have

T—Ten o hi At

T =
Ti—Toon’ Mc
from which
dr
+T"+a(T*+8)=0
dt*
with 7%(0) = 1, where
o hoAs
A
/8 _ T;_‘o,l _TToo,2
1~ 4oo,1
The equation can be written as
dr*
e +(14+a)T"=—-ap

with the solution

af

T* — Ce—(Fa)t” _
1+«
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Figure 3.7: Two bodies in thermal contact.

The condition T%(0) = 1 gives C' =1+ a/(1 + «), from which

af _ x af
T* — 1 e (1+a)t =
( * 1 —l—a) ¢ 1+«

For @ = 0, the solution reduces to the single-fluid case, Eq. (3.4). Otherwise the time constant of
the general system is

Me

T 7 AL + hady

3.4.2 Two-body thermal problem
Convective

Suppose now that there are two bodies at temperatures 77 and 75 in thermal contact with each
other and exchanging heat with a single fluid at temperature T, as shown in Fig. 3.7.
The mathematical model of the thermal process is

dT; koA,

Mlcld—tl—i— 17 (T —T2) + hA(Th — Tw) = Ch
dT: koA,

M202d7t2+ 17 (T —Th) + hA(Ty — T) = Q2

Radiative

Fig. 3.8 shows two bodies, 1 and 2, generating heat and interacting with each other through a solid
bar s. Taking into account conduction in the bar as well as radiation between the two bodies and
the bar, energy balance gives

a7, kA
MQEM—2%n4m+mﬁuﬁ—ﬁwﬂmmmﬂ4ﬁ:@

dT, kA
%@EL%i%ﬂ—ﬂﬂ+&&ﬂ§ﬂ@+@ﬁﬂﬁ—ﬁﬁ@2

3.4.3 Variable heat transfer coefficient

If the h is slightly temperature-dependent, then we have

ar
dt*

+(Q+eTT =0, (3.9)
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Figure 3.8: Bodies with radiation and conduction interaction.

for € < 1, which can be solved by the method of perturbations. We assume that

T*(t*) = Ty (t*) + €Ty () + ET5 (1) + ... (3.10)
To order €°, we have
T gy
T5(0) = 1.
which has the solution
Tr=et.

To the next order €', we get

T

dt* + Tl* - 7T6k2’

_ —2t*
= —e ,

the solution to which is

Taking the expansion to order €2

AT}

S+ T = 2T Ty

I
[\
m|
[\)
~
*
[\
ml
w
&
%

77(0) = 1,

with the solution

And so on. Combining, we get

* * *

T =e b —ele™ —e )+ (e =272 473 4L

Alternatively
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We can find an exact solution to equation (3.9). Separating variables, we get

di = dt*
(1+eTs)T*
Integrating
T*
1 =—t*+C.
. er*+1 *

The condition 7%(0) = 1 gives C' = —In(1 + ¢), so that

T*(1+¢)

1 = —t*.
. 1+ €T
This can be rearranged to give
Clte(l—et)

A Taylor-series expansion of the exact solution gives

—1

T* = et [1 +e(l - e_t*} ,
— et [1 (et r 1 et } :
=e VU —ele™ —e )12 (e7 —2e7 473 4L
Radiative cooling

If the heat loss is due to radiation, we can write

dr

Me—- + cA(T* —TL)=0 with T(0)=Tp.
Nondimensionalizing using
T - Too i Loo 3
T — ; t*:O'A(T Too )t
To — T Mc
and introducing the parameter
T
= A1
f= g (3.11)
we get
dp | 4 _ 4
a o =8
where
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Writing the equation as

d¢
¢4 _ 64

1 b— 8 1 (e .
(=) = IO
4ﬂ3n(¢ B) 2@3‘53111 (ﬂ t"+C
Using the initial condition 7%(0) = 1, we get (?)

_ 1 llnw+tan—1&
2632 (B-T*)(B+1) B+ (T*/B)

= —dt*

the integral is

t*

Convective with weak radiation
The governing equation is

Mc% +hA(T — Too) + cA(T* = TL) =0

with T(0) = T;. Using the variables defined by Egs. (3.3), we get

ar
dt*

where  is defined in Eq. (3.11), and

+T* +e[(T*+pH* =B =0 (3.12)

_ U(Ti - Too)3
‘= h
If radiative effects are small compared to the convective (e.g., for T; — T, = 100 K and h = 10
W/m?K we get € = 5.67 x 10~2), we can take e < 1. Substituting the perturbation series, Eq. (3.10),
in Eq. (3.12), we get
d
dt*
HAB (T + €Ty + ET5 +..)° +68% (T +€T7 + T +...) 483 (T +€T; +ET5 +..) ] =0

(Tg + €T + ET5 +..) + (Tg + €T +ET5 +..) + €[ (Tg + Ty +ET5 +..)°

In this case
aT*
-+ (T* —T5) +e(T** =T =0

T(0) = 1

As a special case, of we take § =0, i.e. To, = 0, we get

arr

T* T*4 _
o + + € 0

which has an exact solution

. 1 1+4ers
tr=-ln ——
3 (1+eT3
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3.4.4 Power-law cooling

Assume: (a) Constant properties. (b) Power law heat transfer.
Energy balance gives

ar

Me—e + hA(T = Tw) =0, with T(0) = Ty,

Nondimensionalizing using Eq. (3.3), we get

dT* hA
—T" =0
dt*  Mec ’
where
T =T — T
From the definitions
hL
Nu= —
u o
L3
Ra= 98 1
26"
and using the correlation
Nu = ClRa",
we have
k
h = ZNU,
Cik
Cik [ gBL*\"
i 1 T*n
L ( vo
Thus Eq. (3.13) becomes
dT™*
— + Cy T =0
e + 2 )
where
ChkA (gBL*\"
02 = )
McL vo
so that

—n—1

T dT* = —Cy dt*.
For n =0, Nu and h are constant. Upon integration

InT* = —Cst + Ina,

T* — ae—CQt*
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(3.13)
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With T(0) = Tp,

a=Ty— Ty,
so that
T-Ty _ —Cat,
To — T
This can be written as
T =e (3.14)
where
T-T.
T* — T T(::’ (3.15a)
t* = Cat. (3.15b)

However, for n # 0, integration gives

1
—— T = —Cot™ — a,
n

T " =n(Cst* +a),
T* = n-1/n (Cot™ + a)_l/n .
so that
_ —1/n —1/n
T=T.+n (Cgt-i-Cl) .
From the initial condition

To = Too + (na)~ /™,
1
=—(To - Tw 7n7
a n( 0 )
so that

—1/n
1
T=T,+ n_l/” [Cgt + (TO — Too)_n:| .

n

This can be written as

1 —1/n
T* — n—l/n <t* + ) ,
n
= (nt* +n)~V", (3.16)
where
T—-Ty
T* = %_71_‘, and t* = CQ(TO - Too)nt (317)

As n — 0, the independent and dependent variables, Eq. (3.17), tend to Eq. (3.15) and, since
lim (nt* 4+ 1)_1/" —e !,
n—0
the solution Eq. (3.16) tends to Eq. (3.14). Fig. 3.9 shows that, in spite of their different forms,
Egs. (3.16) and (3.14) give very similar numerical results for small positive and negatives values of
n.
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Figure 3.9: Continuous line is Eq. (3.14); dashed and dotted lines are Eq. (3.16) with n = 0.1 and

—0.1, respectively.

3.4.5 Time-dependent T,

Let
dT

Mc— +hA(T = T (t)) =0 with T(0) = T;.

dt
This is a special case of Eq. (1.2).

Ramp
Let
Tow =To,0 +at
Defining the nondimensional temperature as
T T—-Twpo
T —Tuo o
and time as in Eq. (3.3), we get

dr*

T = At
T

where

e aMec

hA(T; - TOO,O)

(3.18)

(3.19)
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T

Figure 3.10: Response to ramp ambient temperature.

The nondimensional ambient temperature is

T - aMc o
*  RA(T; — T )

The solution to Eq. (3.19) is
T*=Ce ™" + A" — A
The condition T%(0) = 1 gives C' =1+ A, so that
T = (14 A)e ™ + A(t* — 1)

The time shown in Fig. 3.10 at crossover is

_pit4
T, = 1
and the offset is
AT* = A
as t* — oo.
Oscillatory
Let

Too = Too + AT sinwt

where T(0) = T;. Defining

|
\éﬂl

T =

S
\
8

49
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and using Eq. (3.3), the nondimensional equation is

dT™*

e +T* = AT* sinw*t*
where

AT* = AT?
E - Too
.« wMc
YT hA
The solution is
. AT*
T* =Ce™ " + sin(w*t* — @)

(1+w?2)cos ¢
where

¢ = tan"tw*
From the condition 7%(0) = 1, we get C' = 1 + Aw* /(1 + w*?), so that

S + AT si
1+ w*? (14 w*?)cos¢

*

T = (1 + AT n(w*t* — @)

I
Example 3.2
Using a lumped approximation, determine the long time behavior of the temperature of a body convec-
tively exposed to an oscillatory temperature.

Assume: Newton’s law of cooling. ~
Variables: T'(t) = temperature of body, t = time; T, = ambient temperature; Too = external mean
temperature; AT = amplitude of external temperature oscillation; w = frequency of external temperature
oscillation; m = mass of body; ¢ = specific heat of body; h = constant convective heat transfer coefficient; A =
convection surface area.
The governing equation is
dT
me— + hA[T — To(t)] =0,
dt
with Tae = Teo + AT coswt. Thus
dI"  hA hA -
— 4+ —T = —(ToO + ATcoswt),
dt mc mc
which can then be solved.

3.5 Regenerative HX

A regenerator is schematically shown in Fig. 3.11.

drT
MCE +me(Tin — Tout) =0
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Figure 3.11: Schematic of regenerator.

3.6 Heating

Mc%—i—hA(T—TOO):G(t), T=Tyatt=0,
,  ——  —~~

I II II1

where the terms and their units are

I = rate of accumulation of internal energy, [(kg) (J/kg'K) (K/s) = W],
IT = rate of heat loss to surroundings, [(W/mQ) (m2) (K) = W],
III = rate of heating, [W].
Writing
T-T
T = —_ ~°
To—Tso’
o t Mc
= — T = —
T’ hA’
we have

M(Ty — Too) dT*
Mc/hA  dt*

+ hA(Ty — Too)T" = G.

Dividing by hA(Ty — Tw,), we get the nondimensional equation

aT*
T =T
dt* + ’
where
Mec
I't") = ——— G.
() hA(Ty) — T)

The solution of the homogeneous equation is

3.6.1 Constant heating

If G = Gy, i.e. I' =T, is constant, then the particular solution is

T =Ty,
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The complete solution is
T =T, +T,,
—aet + Tp.
From the initial condition 7*(0) = 1, we get
a=1-"Ty,
so that

T =(1-Tg) et +T.

For t* or t — oo, T* =T andT:Too+thf°.

3.6.2 Periodic heating
Let

I(t*) =To +I'y cosw™t™.

where the nondimensional and dimensional frequencies, w* and w respectively, are related by w*t* =
wt.
Assume the particular solution to be

T, = C1 + Cysinw™t” + C3 cosw™t™.
Substituting in the equation, we get
(W' Ccosw™t — w*Cssinw™t*) 4+ (Cy + Cysinw™t* + C3 cosw*t*) =Ty + 'y cosw™t.

Comparing coeflicients

CVl = FO7
wCy+Cy =T,
—w*C3+Cy = 0.

The constants are
Ol == F07
w*Fl
C =
2T 1w
Iy
C =
ST 1w

so that the complete solution is

x *T
T*t*)Y=ae b +To+ P Ginwttt +

Iy e
COS W .
1+ w*? 14 w2

For long time, t* — oo, only the particular solution is left.
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We can write

ES
w Ty .
sinw*t* +

1 * % * gk
cosw™t" = Acos(w*t
1+ w*2 1+ w*2 ( +9),

= Acosw™t™ cos¢ — sinw*t* sin @,

and compare terms to get

W*Fl
Asing = —
sin ¢ Tr o2
Iy
A = .
cos ¢ T
so that
tan ¢ = —w",
A=T1.
Alternatively
D(t*) = To+Tye™
Assuming
T; = 01 + C2€iw*t*
then
C(1 = FO?
Iy
O =
2T 1w
so that
Iy R
T* — 1—\ wt
P =0t T e ’
1 —dw* |,
=T T iw’t
o+ 12 )

=T+ Iyel@t+o),

The complex number a + ib can be represented in polar form as (a? + b?)*/2/tan"'(b/a) so
that

I'= FO + I‘ll(w*t*),
T; = F() + Flé(w*t* + ¢)

3.6.3 Delayed effect of heating

arr
dt*

F T =T(t" — 7).
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3.7 Nonlinear systems

We will look at the long time behavior and stability of nonlinear systems. The general form of the
equation for heat loss from a body with internal heat generation is

dr*
dt*

+ f(T*)=a with T7(0)=1. (3.20)
Let
f(T") =a,

where the bar indicates a steady state for which d7™/dt is zero. Then we would like to show that
T* — T* as t* — oo. Writing

T =T*+T*,
where T*' is the deviation from the steady state, we have

dr*
dt*

+ (T +T") =a. (3:21)

3.7.1 Separable

For a = 0 the equation is separable. Thus

dT*
p— T*)=0
dt* + (%) ’

from which

Integrating

T .
/f(T*) =—t*+C.

3.7.2 Linearized analysis

If we assume that 7% is small, then a Taylor series expansion around 7% gives

— ’ ’ df
fI-+1*)=f +T° | +...

from which

dr* :

br* ~0

ar ’
where b = df/dT* at T* = T*. This is a linearized approximation of the nonlinear equation
Eq. (3.20). The solution is

T = Ce

so that T* — 0 as t — oo if b > 0.
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3.7.3 Nonlinear analysis

Multiplying Eq. (3.21) by T*', we get

1 d %/ */ % *! T
57 ()2 = =T [F(T" + T") = f(T")]
Thus
d ,
T* 2 <
dt*( )7 <0

if 7% and [f(T* + T*) — f(T*)] are both of the same sign or zero, i.e., if f(T*) is monotonically
increasing?. Thus T* — 0 as t* — oo.

Because this works on the square of the variable T*/, this is known as the energy method.

|
Ezxample 3.8

Show, without solving, that the solution of
d d
A A2)T* =0
(dt* + 1)(dt* + 2)

tends to zero as t* — oo if A1 and A2 are real and positive.

The equation is

d2T* dr*
AL+ A2)—— + A ATF =0,
e + (A1 + Z)dt* + A1A2
which is the same as the system
ars .,
a7
ds*
- = 7()\1 + )\Q)S* — Ao T,
Multiplying the first by A1 A2 T, the second by S*, and adding we get
1d
gﬁ(xm T2 4 5%2) = —(A1 + A2) S*2.

Thus the non-negative quantity A1 A2 T*2 + S*2 will always decrease for increasing t* since the right side is
non-positive. Thus both 7% — 0 and S* — 0 as t* — 0.

3.7.4 Radiation in enclosures

Consider a closed enclosure with NV walls radiating to each other and with a central heater H. The

walls have no other heat loss and have different masses and specific heats. The governing equations
are

N
dT;
Mici—- + UjZ;AiFij(Tf —T}) 4+ 0 AiFip(T; — T) =0

2A real function f(x) monotonically increases if f(x) — f(y) >0 forx >y
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where the view factor Fj; is the fraction of radiation leaving surface ¢ that falls on j. The steady
state is

T,=Ty (i=1,...,N)

Linear stability is determined by a small perturbation of the type

T,=Tuy + T,
from which
dT! a
Mici—t + 40T > AFj(T) — T)) + 40T A FopT) = 0
j=1
This can be written as
dT’

3.8 Chemical reaction

We consider the a convectively cooled chemical reactor generating heat. The energy balance for the
reactor is

dT

_ 1.—E./RT

me— =(Ce 7 —hA(T - T,

7 ( oo)v
~—— generation convection

accumulation

where the generation of heat is calculated by the Arrhenius reaction rate ce P«/ET; C is a pre-
exponential factor that is specific to the chemical reaction, F, is the activation energy, T is the
absolute temperature, and R is the universal gas constant.

Nondimensionalizing using

._CR, 4. _FT
mcE, "’ T E,’
we have
ar- —1/T* *
el _ BT
dt AT" + o,
= f(T7),
where
_ hAT, 5= hAE,
“=7¢c o T cor-
1/T*

The heat generation and heat loss terms, e~ and BT* — « respectively, are schematically
shown in Fig. 3.12 for different values of 5. The intersection between the two is the steady solution.
These are solutions of
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B3

P2

Figure 3.12: Heat generation and convection terms for g = 1, f2 and fs.

05

05

Figure 3.13: f(T) with o = 0.05; a, b and ¢ correspond to 3 = 0.2, 0.4 and 1 respectively.

where f(T*) is shown in Fig. 3.13 .

There are three possibilities: (a) One (an upper) solution exists for 5 < S.1; (b) Three (an
upper, an intermediate, and a lower) solutions exist for 8.1 < 8 < B.,2; (c) One (a lower) solution
exists for 8 > ;2. The critical values ., and B2 depend on o.

Fig. 3.14 is the bifurcation diagram.

To find the linear stability of the steady solution(s), we write

T=T+T,
so that
dT’
T ST, (3.22)

where S = f/(T). The steady states with the slopes S < 0 are stable. Thus when they exist, the
lower solution is stable, the intermediate is unstable, and the upper is also stable.
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B

Figure 3.14: Bifurcation diagram for oo =7.

3.9 Multibody systems

3.9.1 Higher-order constant coefficient

Consider
d d d

This is equivalent to the system of equations

d
A) TS =T,
d * *
(% + Anfl) Tnfl = 4n—2
d * *
(% + AN*Q) Tn72 = Ln-3

d * *
(g +2) T8 = T3,
d .
(dt* +XA) Iy =0.

The solution is

T* = Cre M + Coe ™! + ...+ Cre ™!,

o8
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Figure 3.15: Multiple time constants; Eq. (3.23a) is continuous line, Eq. (3.23b) is dashed line.

|
Ezxample 3.4
Let

where A1 =1, A2 =0.1, a =0.9.

|
Example 3.5

gt
y1=e "7,

y2 = ae" Mt 4 (1 — a)e M2t

Let C; = C/27 Y, \; = A/207 1 for i = 1,2,...,n and T*(0) = 1 , then

From the initial condition

Thus

* C * * jon—1
* __ —t ~ —tT/2 —t*/2
T = Ce +28 +...+2n71e .
c,. .
2 2n—1’
_ . L 1-=7")
=20(1—-27" > oritl=—2
( ) since 7':11" 1—r

C= a2

(3.23a)
(3.23b)
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Alternative formulation

dn dn—l d
< + Trn_1 +...+71+70)T*:0

T — I
" dtn dtn=1 dt
gives
d
ath 1 T 0
d
prinn Ay —1 0 13 0
*
a _ -1 0
O dt + >\n—1 d 1 %* 0
@t An "
|
Ezxample 3.6
See Fig. 3.16 for a large number of boxes, each within another. The equations are
dT 1 1
L M-+ —(Th —Ts) =
0 +t1( 1 2)+tw( 1-Two) =@,
dTs 1 1
—+ — (T - T — (T —T3) =0,
dt+t1(2 1)+t2(2 3)
dTs 1 1
—+ — (T3 - T — (T3 —Ty) =0,
L +t2(3 2)+t3(3 1)

dTy—1 1
— (Th-1 —Tp_ Th1—Tn) =0,
dt tnfz( n—1 n 2)+tn71( n—1 n)
dTy, 1
— Tpn —Tn-1)=0.
dt tnfl(n n 1)

The characteristic equation of the homogeneous equation is

A —1

r—+ Ao —1 O
O r4+ An—1 —1

T+ An

Il
e

Determine the n values of r = A\; and get the solution
T = C’le*ht* + CgeiA?t* +... 4+ Cnefknt*.
Compare this to the PDE
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1 n
2
3

T

Figure 3.16: Boxes.

Bibliography

Problems

1. Show that the temperature distribution in a sphere subject to convective cooling tends to become uniform as
Bi — 0.

2. Check one of the perturbation solutions against a numerical solution.

3. Plot all real T*(B,¢) surfaces for the convection with radiation problem, and comment on the existence of
solutions.

4. Complete the problem of radiation in an enclosure (linear stability, numerical solutions).
5. Lumped system with convective-radiative cooling and nonzero 75 and 7.

6. Find the steady-state temperatures for the two-body problem and explore the stability of the system for
constant ambient temperature.

7. Consider the change in temperature of a lumped system with convective heat transfer where the ambient
temperature, Too(t), varies with time in the form shown in Fig. 3.17. Find (a) the long-time solution of the
system temperature, T'(t), and (b) the amplitude of oscillation of the system temperature, T'(t), for a small
period dt.

8. Two bodies at temperatures T1(¢) and T>(t), respectively, are in thermal contact with each other and with the
environment. Show that the temperatures are governed by

dT}
MlclT; +C(T1 —T2)+ Cr,00(Tt —Too) = Q1

dT>
MQQW +C(To —T1) + Co00(T2 — Too) = Q2
where M; is the mass, ¢; is the specific heat, the Cs are thermal conductances, and @; is internal heat generation.
Derive the equations above and explain the parameters. Find the steady-state temperatures and explore the
stability of the system for constant Ti.
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Figure 3.17: Ambient temperature variation.
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CHAPTER 4

THERMAL CONTROL

4.1 Introduction

There are many kinds of thermal systems in common industrial, transportation and domestic use
that need to be controlled in some manner, and there are many ways in which that can be done. One
can give the example of heat exchangers [89, 121], environmental control in buildings [73, 75, 86,
122, 161, 229], satellites [107, 181, 194, 232], thermal packaging of electronic components [158, 195],
manufacturing [55], rapid thermal processing of computer chips [88, 167, 210], and many others. If
precise control is not required, or if the process is very slow, control may simply be manual; otherwise
some sort of mechanical or electrical feedback system has to be put in place for it to be automatic.

Most thermal systems are generally complez involving diverse physical processes. These include
natural and forced convection, radiation, complex geometries, property variation with temperature,
nonlinearities and bifurcations, hydrodynamic instability, turbulence, multi-phase flows, or chemical
reaction. It is common to have large uncertainties in the values of heat transfer coefficients, ap-
proximations due to using lumped parameters instead of distributed temperature fields, or material
properties that may not be accurately known. In this context, a complex system can be defined as
one that is made up of sub-systems, each one of which can be analyzed and computed, but when put
together presents such a massive computational problem so as to be practically intractable. For this
reason large, commonly used engineering systems are hard to model exactly from first principles,
and even when this is possible the dynamic responses of the models are impossible to determine
computationally in real time. Most often some degree of approximation has to be made to the
mathematical model. Approximate correlations from empirical data are also heavily used in prac-
tice. The two major reasons for which control systems are needed to enable a thermal system to
function as desired are the approximations used during design and the existence of unpredictable
external and internal disturbances which were not taken into account.

There are many aspects of thermal control that will not be treated in this brief review. The most
important of these are hardware considerations; all kinds of sensors and actuators [60, 197] developed
for measurement and actuation are used in the control of thermal systems. Many controllers are
also computer based, and the use of microprocessors [91, 189] and PCs in machines, devices and
plants is commonplace. Flow control, which is closely related to and is often an integral part of
thermal control, has its own extensive literature [67]. Discrete-time (as opposed to continuous-time)
systems will not be described. The present paper will, however, concentrate only on the basic
principles relating to the theory of control as applied to thermal problems, but even then it will
be impossible to go into any depth within the space available. This is only an introduction, and
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u(t)

plant +—— y(t)

Figure 4.1: Schematic of a system without controller.

the interested reader should look at the literature that is cited for further details. There are good
texts and monographs available on the basics of control theory [123, 140, 152, 166], process control
[28, 78, 98, 160], nonlinear control [96], infinite-dimensional systems [39, 94], and mathematics of
control [9, 188] that can be consulted. These are all topics that include and are included within
thermal control.

4.2 Systems

Some basic ideas of systems will be defined here even though, because of the generality involved, it
is hard to be specific at this stage.

4.2.1 Systems without control

The dynamic behavior of any thermal system (often called the open-loop system or plant to distin-
guish it from the system with controller described below), schematically shown in Fig. 4.1, may be
mathematically represented as

Ls(x,u,w, ) =0, (4.1)

where L; is a system operator, t is time, () is the state of the system, u(t) is its input, w(¢) is some
external or internal disturbance, and X is a parameter that defines the system. Each one of these
quantities belongs to a suitable set or vector space and there are a large number of possibilities. For
example £, may be an algebraic, integral, ordinary or partial differential operator, while x may be
a finite-dimensional vector or a function. u(t) is usually a low-dimensional vector.

In general, the output of the system y(t) is different from its state z(t). For example,  may be
a spatial temperature distribution, while y are the readings of one or more temperature measurement
devices at a finite number of locations. The relation between the two may be written as

EO(?J? x? u’ w’ >\) = O? (4'2)

where L, is the output operator.

The system is single-input single-output (SISO) if both u and y are scalars. A system is said
to be controllable if it can be taken from one specific state to another within a prescribed time with
the help of a suitable input. It is output controllable if the same can be done to the output. It is
important to point out that output controllability does not imply system controllability. In fact, in
practice for many thermal systems the former is all that is required; it has been reported that most
industrial plants are controlled quite satisfactorily though they are not system controllable [165].
All possible values of the output constitute the reachable set. A system is said to be observable if its
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yr(t) controller plant y(t)

Figure 4.2: Schematic of a system with comparator C and controller.

state & can be uniquely determined from the input v and output y alone. The stability of a system
is a property that leads to a bounded output if the input is also bounded.

4.2.2 Systems with control

The objective of control is to have a given output y = y,.(t), where the reference or set value y,. is
prescribed. The problem is called regulation if y,. is a constant, and tracking if it is function of time.

In open-loop control the input is selected to give the desired output without using any infor-
mation from the output side; that is one would have to determine u(¢) such that y = y,.(¢) using
the mathematical model of the system alone. This is a passive method of control that is used in
many thermal systems. It will work if the behavior of the system is exactly predictable, if precise
output control is not required, or if the output of the system is not very sensitive to the input. If
the changes desired in the output are very slow then manual control can be carried out, and that
is also frequently done. A self-controlling approach that is sometimes useful is to design the system
in such a way that any disturbance will bring the output back to the desired value; the output in
effect is then insensitive to changes in input or disturbances.

Open-loop control is not usually effective for many systems. For thermal systems contributing
factors are the uncertainties in the mathematical model of the plant and the presence of unpredictable
disturbances. Internal disturbances may be noise in the measuring or actuating devices or a change
in surface heat transfer characteristics due to fouling, while external ones may be a change in the
environmental temperature. For these cases closed-loop control is an appropriate alternative. This
is done using feedback from the output, as measured by a sensor, to the input side of the system, as
shown in Fig. 4.2; the figure actually shows unit feedback. There is a comparator which determines
the error signal e(t) = e(y,,y), which is usually taken to be

e=Y—y. (4.3)

The key role is played by the controller which puts out a signal that is used to move an actuator in
the plant.

Sensors that are commonly used are temperature-measuring devices such as thermocouples,
resistance thermometers or thermistors. The actuator can be a fan or a pump if the flow rate is to
be changed, or a heater if the heating rate is the appropriate variable. The controller itself is either
entirely mechanical if the system is not very complex, or is a digital processor with appropriate
software. In any case, it receives the error in the output e(¢) and puts out an appropriate control
input u(t) that leads to the desired operation of the plant.

The control process can be written as

Lo(u,e,\) =0, (4.4)
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where L, is a control operator. The controller designer has to propose a suitable L., and then Eqgs.
(E.9)—(4.4) form a set of equations in the unknowns «(¢), y(¢) and u(t). Choice of a control strategy
defines £, and many different methodologies are used in thermal systems. It is common to use on-off
(or bang-bang, relay, etc.) control. This is usually used in heating or cooling systems in which the
heat coming in or going out is reduced to zero when a predetermined temperature is reached and
set at a constant value at another temperature. Another method is Proportional-Integral-Derivative
(PID) control [225] in which

¢
u= Kpe(t) + Ki/ e(s) ds + Kd%. (4.5)
0

4.3 Linear systems theory

The term classical control is often used to refer to theory derived on the basis of Laplace transforms.
Since this is exclusively for linear systems, we will be using the so-called modern control or state-
space analysis which is based on dynamical systems, mainly because it can be extended to nonlinear
systems. Where they overlap, the issue is only one of preference since the results are identical.
Control theory can be developed for different linear operators, and some of these are outlined below.

4.3.1 Ordinary differential equations
Much is known about a linear differential system in which Egs. (E.9) and (4.2) take the form

Z—f = Ax + Bu, (4.6)
y = Cx + Du, (4.7

where ¢ € R", u € R™, y € RP, A € R*"™" B € R (C € RP*" D € RP*™. gz, u and y are
vectors of different lengths and A, B, C, and D are matrices of suitable sizes. Though A, B, C, and
D can be functions of time in general, here they will be treated as constants.

The solution of Eq. (4.6) is

t
z(t) = eAt) g (ty) + / A=) Bu(s) ds. (4.8)

to
where the exponential matrix is defined as
1

3.3
A+

1
et =T+ At + §A2t2 +
with I being the identity matrix. From Eq. (4.7), we get

¢
yit)y=C [eAtx(to) —|—/ eAt=%) Bu(s) ds} + Du. (4.9)
to
Eqgs. (4.8) and (4.9) define the state x(t) and output y(t) if the input u(¢) is given.
It can be shown that for the system governed by Eq. (4.6), a u(t) can be found to take z(t)
from x(to) at t =ty to x(ty) = 0 at t = ¢t if and only if the matrix

M = {B :AB: A’B: ... EAnlB} € RnXmm (4.10)



4.4. Nonlinear aspects 67

is of rank n. The system is then controllable. For a linear system, controllability from one state to
another implies that the system can be taken from any state to any other. It must be emphasized
that the u(t) that does this is not unique.

Similarly, it can be shown that the output y(¢) is controllable if and only if

N = [D :CB:CAB:CA’B: ... fCA”‘lB} € Rpx(ntl)m
is of rank p. Also, the state x(t) is observable if and only if the matrix
T
P= {c CCA:CA% . OA"‘l] € RPn
is of rank n.

4.3.2 Algebraic-differential equations
This is a system of equations of the form

Ed—x =Axz+ Bu, (4.11)
dt

where the matrix E € R™*" is singular [120]. This is equivalent to a set of equations, some of which
are ordinary differential and the rest are algebraic. As a result of this, Eq. (4.11) cannot be converted
into (4.6) by substitution. The index of the system is the least number of differentiations of the
algebraic equations that is needed to get the form of Eq. (4.6). The system may not be completely
controllable since some of the components of x are algebraically related, but it may have restricted
or R-controllability [45].

4.4 Nonlinear aspects

The following are a few of the issues that arise in the treatment of nonlinear thermal control problems.

4.4.1 Models

There are no general mathematical models for thermal systems, but one that can be used is a
generalization of Eq. (4.6) such as

dx

i f(z,u). (4.12)

where f: R"™ x R™ — R™. If one is interested in local behavior about an equilibrium state x = x,
u = 0, this can be linearized in that neighborhood to give

dx o of , Of
R
0 0
= Az’ + B/, (4.13)

where ¢ = z¢ + 2’ and u = «’. The Jacobian matrices (0f/0x)o and (0 f/0u)o, are evaluated at the
equilibrium point. Eq. (4.13) has the same form as Eq. (4.6).
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4.4.2 Controllability and reachability

General theorems for the controllability of nonlinear systems are not available at this point in time.
Results obtained from the linearized equations generally do not hold for the nonlinear equations.
The reason is that in the nonlinear case one can take a path in state space that travels far from the
equilibrium point and then returns close to it. Thus regions of state space that are unreachable with
the linearized equations may actually be reachable. In a thermal convection loop it is possible to go
from one branch of a bifurcation solution to another in this fashion [1].

4.4.3 Bounded variables

In practice, due to hardware constraints it is common to have the physical variables confined to
certain ranges, so that variables such as « and u in Egs. (E.9) and (4.2), being temperatures, heat
rates, flow rates and the like, are bounded. If this happens, even systems locally governed by Egs.
(4.6) and (4.7) are now nonlinear since the sum of solutions may fall outside the range in which x
exists and thus may not be a valid solution. On the other hand, for a controllable system in which
only w is bounded in a neighborhood of zero, x can reach any point in R™ if the eigenvalues of A have
zero or positive real parts, and the origin is reachable if the eigenvalues of A have zero or negative
real parts [188].

4.4.4 Relay and hysteresis

A relay is an element of a system that has an input-output relationship that is not smooth; it may be
discontinuous or not possess first or higher-order derivatives. This may be accompanied by hysteresis
where the relationship also depends on whether the input is increasing or decreasing. Valves are
typical elements in flow systems that have this kind of behavior.

4.5 System identification

To be able to design appropriate control systems, one needs to have some idea of the dynamic
behavior of the thermal system that is being controlled. Mathematical models of these systems
can be obtained in two entirely different ways: from first principles using known physical laws, and
empirically from the analysis of experimental information (though combinations of the two paths
are not only possible but common). The latter is the process of system identification, by which a
complex system is reduced to mathematical form using experimental data [78, 129, 137]. There are
many different ways in which this can be done, the most common being the fitting of parameters to
proposed models [149]. In this method, a form of £y is assumed with unknown parameter values.
Through optimization routines the values of the unknowns are chosen to obtain the best fit of the
results of the model with experimental information. Apart from the linear Eq. (4.6), other models
that are used include the following.

e There are many forms based on Eq. (4.12), one of which is the closed-affine model

d
dif = Fi(2) + Fo(2)u

The bilinear equation for which Fy(z) = Az and Fa(x) = Nx + b is a special case of this.
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e Volterra models, like

o [e%¢) [e’s}
y(t) :yo(t)—i—Z/ / ki(tty, to, ts, .. t)u(ty) .. u(ts) diy ... dt;
i=1" = -

for a SISO system, are also used.
e Functional [74], difference [23] or delay [58] equations such as

dx
—=A -s)+ B
v z(t — s) U

also appear in the modeling of thermal systems.

e Fractional-order derivatives, of which there are several different possible definitions [10, 17, 142,
143, 156] can be used in differential models. As an example, the Riemann-Liouville definition
of the nth derivative of f(t) is

1 dm+1

T(m—n+1) dtm+l

Dy f(t) = / (t— )™ " f(s) ds,

where a and n are real numbers and m is the largest integer smaller than n.

4.6 Lumped temperature

4.6.1 Mathematical model

Consider a body that is cooled from its surface by convection to the environment with a constant
ambient temperature T,. It also has an internal heat source Q(¢) to compensate for this heat loss,
and the control objective is to maintain the temperature of the body at a given level by manipulating
the heat source. The Biot number for the body is Bi = hL/k, where h is the convective heat transfer
coefficient, L is a characteristics length dimension of the body, and k is its thermal conductivity.
If Bi < 0.1, the body can be considered to have a uniform temperature T'(¢). Under this lumped
approximation the energy balance is given by

MC‘% FhA(T — T) = Q(t), (4.14)

where M is the mass of the body, c is its specific heat, and Ay is the surface area for convection.
Using Mc/hA; and hA(T;—Ts) as the characteristic time and heat rate, this equation becomes

ar

dt*
Here T* = (T — T ) /(T; — To) where T(0) = T; so that T7*(0) = 1. The other variables are now
non-dimensional. With & = T*, u = Q, n = m = 1 in Eq. (4.6), we find from Eq. (4.10) that
rank(M)=1, so the system is controllable.

Open-loop operation to maintain a given non-dimensional temperature 7" is easily calculated.
Choosing @ = T)¥, it can be shown from the solution of Eq. (4.15), that is

+ T = Q) (4.15)

T (t*) = (1 =T%)e " +T7,

that T — T* as t* — oo. In practice, to do this the dimensional parameters hAs and To, must be
exactly known. Since this is usually not the case some form of feedback control is required.
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4.6.2 On-off control

In this simple form of control the heat rate in Eq. (4.14) has only two values; it is is either Q = Qg
or @ = 0, depending on whether the heater is on or off, respectively. With the system in its on
mode, T' = Trae = Too + Qo/hAs as t — oo, and in its off mode, T — T = Too. Taking the
non-dimensional temperature to be

T —Th;
T* — min
Tmaa: - Tmin
the governing equation is
dr* " 1 on
a T = { 0 off ’ (4.16)

the solution for which is

—t*
T — { L+ Ce™ on (4.17)

Che™t" off ~

We will assume that the heat source comes on when temperature falls below a value Ty, and goes
off when it is rises above Ty;. These lower and upper bounds are non-dimensionally

TL - Tmin
T} = ——
L Tmaz - Tmin '
T _Tmin
Tr = Y

U —_— .
Tmaa; - Tmzn

The result of applying this form of control is an oscillatory temperature that looks like that
in Fig. 4.3, the period and amplitude of which can be chosen using suitable parameters. It can be
shown that the on and off time periods are

1-T;
t* =1 L 4.18
on =1In7— T (4.18)
* T*
g =In T—Z (4.19)

respectively. The total period of the oscillation is then

o T =T5)
P T (1-1Ty)

If we make a small dead-band assumption, we can write

TEZT:*&
T =T + 6,

where § < 1. A Taylor-series expansion gives

1 1
W (e Ep——
£ 6<T:+1—TT*>+

The period is thus proportional to the width of the dead band. The frequency of the oscillation
increases as its amplitude decreases.
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Figure 4.3: Lumped approximation with on-off control.

4.6.3 PID control

The error e = T;) — T™* and control input u = ) can be used in Eq. (4.5), so that the derivative of
Eq. (4.15) gives

d*T* ar
Ki+ )5S 4 (K, + 1) + K, T* = K;T*,
( d + ) dt*2 + ( P + ) dt* + T

with the initial conditions

T =Ty at t* =0,
ar*  Ky+1,, K,T¢

= T t t*=0.
i K19k, +1 @

The response of the closed-loop system can be obtained as a solution. The steady-state for K; # 0
is given by T = T}*. It can be appreciated that different choices of the controller constants K, K;
and K, will give overdamped or underdamped oscillatory or unstable behavior of the system. Fig.
4.4 shows two examples of closed-loop behavior with different parameter values.

4.7 One-dimensional flow temperature

Consider the control of temperature at a given point in the loop by modification of the heating. Both
known heat flux and known wall temperatures may be looked at. In terms of control algorithms,
one may use PID or on-off control.

4.8 Crossflow HX

A cross-flow heat exchanger model, schematically shown in Fig. E.34, has been studied using finite
differences [4-6]. Water is the in-tube and air the over-tube fluid in the heat exchanger. This
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(b)

05 (a)

=05 - q

Figure 4.4: Lumped approximation with PID control; K; = K4 = —0.1, T = 0.5, (a) K, = —0.1,
(b) K, = —0.9.

example includes all the conductive, advective and convective effects discussed before. The governing
equations on the outside of the tube, in the water, and in the wall of the tube are

%ca(m —TC,) = ho2mro(Ta — T}), (4.20)
Tw . T
pu,cwm"faa—t + mwcwaa—f = h2mri (T — Toy), (4.21)
T, 2T,
preym(r? — rf)a L= kyr(r? — rf)a L 2mroho(Ty — Ty) — 2mrihi(Ty — Tw),  (4.22)

ot 9E?

respectively. L is the length of the tube; 1, (t) and 1, (¢) are the mass flow rates of air and water;
T2 and T2, (t) are the inlet and outlet air temperatures; T,(¢) is the air temperature surrounding
the tube; T;(€,t) and T, (€, t) are the tube-wall and water temperatures; h; and h, the heat transfer
coefficients in the inner and outer surfaces of the tube; r; and r, are the inner and outer radii of the
tube; cq, ¢y and c¢; are the specific heats of the air, water and tube material; p,, and p; are the water
and tube material densities; and k; is the thermal conductivity of the tube material. In addition,
the air temperature is assumed to be T, = (T2, + T%,,)/2. The boundary and initial conditions are
T:(0,t) = Tp(0,t) =T, Ty (L,t) = Tw(L.t), and T3 (£,0) = T\, (£, 0). Suitable numerical values were
assumed for the computations.

The inlet temperatures 77, and T}, , and the flow rates 1, and m,, can all be used as control
inputs to obtain a desired outlet temperature, T, or T, ,. The flow rates present a special difficulty;
they appear in nonlinear form in Egs. (4.20) and (4.21), and the outlet temperature is bounded. Fig.
4.6 shows the steady-state range of values of T, that can be achieved on varying 7,,; temperatures
outside this range cannot be obtained. It is also seen that the outlet water temperature is hard to
control for large water flow rates. As an example of control dynamics, Fig. 4.7 shows the results of

applying PI control on 7, to obtain a given reference temperature 7, = 23°C.



4.8. Crossflow HX

B =
=
\—\/

IS =3

Figure 4.5:

23.6

Schematic of single-tube cross-flow heat exchanger.
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Figure 4.6: The relation between T2, and i, for different 7, [4].
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73



4.8. Crossflow HX 74

4.8.1 Control with heat transfer coefficient
4.8.2 Multiple room temperatures

Let there be n interconnected rooms. The wall temperature of room ¢ is T;" and the air temperature
is T}*. The heat balance equation for this room is

a wdz_‘lw

Mect S = hA(TY = T) + U, AL (T° — T) (4.23)
a ad:zjla w a 1 a a a a 1 a a a a
Mie P hiAi(T = T3) + 5¢ Z(mji + [m; )T} — 5¢ Z(mij +mG DT + g (4.24)

J J
where T° is the exterior temperature, m;; is the mass flow rate of air from room 7 to room j. B
» Mg

definition m;; = —m;;. Since m;; has no meaning and can be arbitrarily taken to be zero, m;; is an
anti-symmetric matrix. Also, from mass conservation for a single room, we know that

Zm?i:O
J

Analysis

The unknowns in equations (4.23) and (4.24) are the 2n temperatures 73" and T?2.
(i) Steady state with U =0
(a) The equality

SN+ ImGDTE =33 (s + m VT =0
% J i Fi

can be shown by interchanging ¢ and j in the second term. Using this result, the sum of equations
(4.23) and (4.24) for all rooms gives

Z%‘:O

which is a necessary condition for a steady state.

(b) Because the sum of equations (4.23) and (4.24) for all rooms gives an identity, the set of equa-
tions is not linearly independent. Thus the steady solution is not unique unless one of the room
temperatures is known.

Control
The various proportional control schemes possible are:

e Control of individual room heating
¢ = —Ki(T} = T;*)
e Control of mass flow rates
s = fi (T3, T8, 1)

Similar on-off control schemes can also be proposed.
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T

Ti — 5 —— flow Tout

Figure 4.8: Schematic of duct of length L.

4.8.3 Two rooms

Consider two interconnected rooms 1 and 2 with mass flow m from 1 to 2. Also there is leakage of
air into room 1 from the exterior at rate m, and leakage out of room 2 to the exterior at the same
rate. The energy balances for the two rooms give

dT; 1 1
Mlcaditl =UA(T° - Ty) + g(m + |m|)(T¢ - Ty) — §(m —|m\) (T —T1) + @1 (4.25)
dT: 1 1
]\/lzcadit2 = Uy Ay(T° — T) — i(m — |m|)(T® = Ty) + §(m + |m)(Ty — To) + ¢o (4.26)

The overall mass balance can be given by the sum of the two equations to give

dT; dT:
Myt L Mo 2 = UL (T8 = T1) + Up Ay (T = T) + | T
1 1
+ 5(m — |m\)Ty — §(m +m|) T2 + q1 + ¢2

One example of a control problem would be to change m to keep the temperatures of the two rooms
equal. Delay can be introduced by writing 75 = T(¢t — 7) and Ty = T (¢t — 7) in the second to last
terms of equations (4.25) and (4.26), respectively, where 7 is the time taken for the fluid to get from
one room to the other.

4.8.4 Long duct

The diffusion problem of the previous section does not have advection. Transport of fluids in ducts
introduces a delay between the instant the particles of fluid go into the duct and when they come
out, which creates a difficulty for outlet temperature control. The literature includes applications
to hot-water systems [43, 136] and buildings [8, 168]; transport [207] and heater [40, 41] delay and
the effect of the length of a duct on delay [47] have also been looked at.

A long duct of constant cross section, schematically shown in Fig. 7.1 where the flow is driven
by a variable-speed pump, illustrates the basic issues [4, 7]. The fluid inlet temperature Tj,, is kept
constant, and there is heat loss to the constant ambient temperature T, through the surface of the
duct.

With a one-dimensional approximation, energy conservation gives

oT oT  4h

— — 4+ — (T —-Ty) =0, 4.27

ot TV T b ) (427)
with the boundary condition T°(0,t) = Tj,, where T'(&,t) is the fluid temperature, ¢ is time, £ is the
distance along the duct measured from the entrance, v(t) is the flow velocity, h is the coefficient
of heat transfer to the exterior, p is the fluid density, c is its specific heat, and D is the hydraulic
diameter of the duct. The flow velocity is taken to be always positive, so that the £ = 0 end is
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always the inlet and £ = L the outlet, where L is the length of the duct. The temperature of the
fluid coming out of the duct is Tpyt(t).

Using the characteristic quantities of L for length, pcD/4h for time, and hL/pcD for velocity,
the non-dimensional version of Eq. (4.27) is

o0 00
O 0o 0=0, (4.28)

where 0 = (T — Tw)/(Tin, — Two), with 6(0,t) = 1. The other variables are now non-dimensional.
Knowing v(t), this can be solved to give

bt =t | (5— / o) ds) , (4.29)

where the initial startup interval in which the fluid within the duct is flushed out has been ignored;
f is an arbitrary function. Applying the boundary condition at £ = 0 gives

l=etf ( /Otv(s) ds) . (4.30)

The temperature at the outlet of the duct, i.e. at £ =1, is

Oput(t) =70 f (1 - /Otv(s). ds) (4.31)

Egs. (4.30) and (4.31) must be simultaneously solved to get the outlet temperature 6y, (t) in terms
of the flow velocity v.

The problem is non-linear if the outlet temperature T,,:(¢) is used to control the flow velocity
v(t). The delay between the velocity change and its effect on the outlet temperature can often lead
instability, as it does in other applications [16, 72, 77, 183]. Fig. 4.9 shows a typical result using
PID control in which the system is unstable. Shown are the outlet temperature, flow velocity and
residence time of the fluid in the duct, all of which ultimately achieve constant amplitude oscillations.
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Problems

1. Two bodies at temperatures T} (¢t) and T2 (¢), respectively, are in thermal contact with each other and with the
environment. The temperatures are governed by

dT

Mlcl? —+ hcAC(Tl — T2) —+ hA(Tl — T (t)) = Q(t)
dTs
M202? +heAc(Te — T1) + hA(T2 — T (1)) = 0,

where Q(t) is internal heat generation that can be controlled. Take T = constant. Show results for (a) PID
and (b) on-off control.
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Figure 4.9: Outlet temperature, velocity and residence time for K; = —5 and K, = 2.5 [4].

2. Two bodies at temperatures T1(t) and T>(t), respectively, are in thermal contact with each other and with the
environment. The temperatures are governed by

dT

Mlcld—tl + heAo(T1 — T2) + hA(T1 — Too(t)) = Q1(1)
dTy

MQCQW + hCAC(TQ — T1) + hA(T2 — Too(t)) = Qz(t)

where Q1 and Q2 are internal heat generation sources, each one of which can be independently controlled.
Using on-off control, show analytical or numerical results for the temperature responses of the two bodies. If
you do the problem analytically, take the ambient temperature, T, to be constant, but if you do it numerically,
then you can take it to be (a) constant, and (b) oscillatory. For Q1 = Q2 = 0, find the steady state (T}, 7T2)
and determine its stability.

3. Two lumped bodies A and B in thermal contact (contact thermal resistance R.) exchange heat between
themselves by conduction and with the surroundings by convection (see Fig. 3.7). It is desired to control their
temperatures at T4 and T using separate internal heat inputs Q4 and Q.

(a) Check that the system is controllable.

(b) Set up a PID controller where its constants are matrices. Determine the condition for linear stability of
the control system. Show that the case of two independent bodies is recovered as R, — o©.

(c) Calculate and plot T4 (¢t) and Tg(t) for chosen values of the controller constants.

4. Apply an on-off controller to the previous problem. Plot T4 (¢) and T (¢) for selected values of the parameters.
Check for phase synchronization.

5. A number of identical rooms are arranged in a circle as shown in Fig. 4.10, with each at a uniform temperature
T;(t). Each room exchanges heat by convection with the outside which is at Teo, and with its neighbors with
a conductive thermal resistance R. To maintain temperatures, each room has a heater that is controlled by
independent but identical proportional controllers. (a) Derive the governing equations for the system, and
nondimensionalize. (b) Find the steady state temperatures. (c) Write the dynamical system in the form
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Figure 4.10: Rooms arranged in the form of a circle.

% = Ax and determine the condition for stability!.

IEigenvalues of an N x N, circulant, banded matrix of the form

b c 0 0 a
a b c 0 0
0 b 0 0
0o ... 0 a b ¢
c 0 ... 0 a b

are \j = b+ (a+ c)cos{2n(j —1)/N} —i(a — ¢)sin{2n(j — 1)/N}, where j =1,2,...,N.
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CHAPTER 5

PHYSICS OF HEAT TRANSFER

sectionMicroscale heat transfer
[115] is a review of microscale heat exchangers, and [36] of photonic devices.
90, 127, 187, 196, 212, 230]

5.1 Phonons

5.1.1 Single atom type

A lattice of atoms of a single type is shown in Fig. 5.5. The mass of each atom is m, the spring
constants are ¢, and a is the mean distance between the atoms. For a typical atom n, Newton’s
second law gives

>z,
m
dt?

=c(Tpt1 —xn) — c(Tp — Tn_1)
= C(xn+1 - 2xn + JCn—l)-

Let

_ spi(nka—wt)

then the dispersion relation is

The phase velocity is

Figure 5.1: Lattice of atoms of a single type
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Figure 5.2: Lattice of atoms of a single type
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=

Figure 5.3: Lattice of atoms of two different type

and the group velocity is
c \1/2 asinka
v = (5)
(

2m )1/2.

1 —coska

For ka — 0, we have

The thermal conductivity
k=ke+ky
where k. and k&, are those due to electron and phonon transports. We can also write

1
k= gcvgl

where c is the specific heat, and [ is the mean free path.

5.1.2 Two atom types

Newton’s second law gives

Pz
my dt; = c(yi — i) — c(xi — Yyi-1)
= c(yi — 2x; +yi—1),
d2y4
mzﬁ = c(@iv1 —yi) — c(yi — xi)
=c(Tit1 — 2y + x;).
Let
T = /x\ei(nka—wt)
T )

yi = /y\ei(nkafwt)
i = ’
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Table 5.1: Flow regimes

Kn—0 continuum, no viscous diffusion

Kn <1073 continuum, Navier-Stokes, no-slip at boundaries

1073 < Kn < 107!  continuum-transition, Navier-Stokes, slip at boundaries
107! < Kn< 10 transition

10 < Kn free molecular flow

so that

—miZw? = ¢ (g/j— 27 + @\eﬂ'ka) ,

=t

—majuw? = ¢ (xe ka _op + :?) ,
which can also be written as

2c —miw?  —c(1 4 e"a) T
—c(1+et*k?)  2¢ — mow? vl

This means that
(2¢ — m1w?)(2¢ — maw?) — (1 + e~ %) (1 + ) = 0,
which simplifies to
mimow® — 2¢(my 4+ mao)w? 4 2¢%(1 — cos ka) = 0.

The solution is

2 _ 1
2m1m2

w 2¢(my + mg) = 20\/m% +m32 + 2mimg coskal .

The positive sign corresponds to the optical and the negative to the acoustic mode.

5.2 Rarefied gases

Knudsen number is defined as

Kn=—,
L
where A is the mean free path, and L is a characteristic length. From statistical mechanics it can

be shown that it is related to the Reynolds and Mach numbers by Kn ~ Ma/Re. The different flow
regimes are shown in Table 5.1.

5.3 Thin films

5.4 Heat carriers

[110]
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5.4.1 Free electrons and holes

Free electrons, as opposed to the valence electrons, move with an applied potential field, and con-
tribute to transport of electrical current and heat.

5.4.2 Phonons

These are vibrations of atoms that propagate in a wave-like manner. There is more on this in Section
5.8.

5.4.3 Material particles

This transport is due to the bulk motion of a material which could be a solid, liquid or gas. For a
gas, the motion of the atoms is usually what transports heat. For a continuum, it is usually referred
to as advection, and will be discussed in detail in the Chapters on convection.

5.4.4 Photons

This is a particle that corresponds to an electromagnetic wave and is thus what enables radiation.
There is more on this in Section 5.6.

5.5 Maxwell-Boltzmann distribution

Different distributions apply for different types of particles. The one that applies to classical par-
ticles is the Maxwell-Boltzmann distribution: for a single oscillator in a system of oscillators, the
probability p(E) of possessing energy between E and E + dF is proportional to e E/RT 4F.

5.6 Planck’s radiation law

1

Planck assumed that the energy of each oscillator is a multiple of hw, i.e. E = nfww, so that

e—nhw/kT
p(E) = W»

n=0

oo
1
1— —hw/kTY ,—nhw/kT n ]
=(l-e )e ,smcegy—l_y

n=0

1Quantum Mechanics with Applications, D.B. Beard and G.B. Beard, Allyn and Bacon, Boston, 1970
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The average energy of each mode of oscillation is

_ (1 _ e—hw/kT) Znhwe—nhw/kT’
k=0
—hw/kT
— (] — o Tw/kT ﬁwe—
(1-e ) (1 — e—he/FT)2’
hw
T ohw/kT _q

The number of vibrational modes per unit volume having frequency between w and w + dw is

[To be clarified.]

2
dw.

N(w) dw =

m2c3
Thus
w? huw

N(w){E) dw = 23 SRelRT dw

The energy density per unit volume per unit frequency is

w? hw
T 1203 ohw/kT _ |

The density above is for thermal equilibrium, so setting inward=outward gives a factor of 1/2 for
the radiated power outward. Then one must average over all angles, which gives another factor of
1/2 for the angular dependence which is the square of the cosine. Thus the radiated power per unit
area from a surface at this temperature is Sc/4. [To be clarified.]

Spectral radiance is

2h1? 1

By(v,T) = 2 ghv/RT _1

per unit frequency.

This can be converted to

2hc? 1

By(AT) = N> eh¢/MRT _ |

per unit wavelength,

where ¢ = vA and B, (v,T) dv = —Bx(\,T) dA.

5.7 Diffusion by random walk

5.7.1 Brownian motion
Langevin equation

d?x dx
X AL FR).
e o T Fe®)
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for a particle of mass m, position x that is undergoing a viscous drag of A(dx/dt) and a random
force Fr(t). At the two extremes of time, the solutions are
(a) Short time t < m/A: ballistic

kT
2y _(p2) = B2
(@)~ (o) = 11
(b) Long time ¢ > m/\: viscous fluid
2kT
(@?) — (af) = - !

The Fokker-Planck equation for the evolution of a probability density function P(x,t) is

oP 1,
& TV (uP)=;VDP

5.7.2 One-dimensional

Consider a walker along an infinite straight line, as shown inFig. 5.4, moving with a step size AX
taken forward or backward with equal probability in a time interval At. Let the current position of
the walker be © = X, and the probability that the walker is in an interval [X —dX/2, X 4+ dX/2] be
P(X,t). Since there is equal probability of the walker in the previous time step to have been in the
interval [X — AX —dX/2,X — AX +dX/2] or [X + AX —dX/2,2 + AX 4 dX/2], we have

P(X,1) = % [P(X — AX,t— At) + P(X + AX,t — Af]. (5.1)

Assuming that AX and At are small, Taylor series expansions give

or oprP 19%P 0?P 19%°P

— = —_— _— —_——_— 2 e 2
P(X £ AX,t = At) = P S AX = oAt 2= (AX)? & o AX AL+ 5o (A1)
1P, 5 1 &P 1 03P 103P .

e, — o8 ArAt+ =L A (An? — 2L (A3

6 907 B~ 5 gz (AT) 5 groz (A"~ 5 (A

where the terms on the right side are evaluated at (X,t). Substituting in Eq. (5.1) we get
P 2P 1 2 3
opP ,DL = ,EAtf 187]3(
ot ox? 2 Ot? 2 0220t

where D = (Ax)?/2At. If we let Az — 0 and At — 0 such that D is constant, we get the diffusion
equation

Az)? + ...,

2
op _ 0P

ot ox?’

5.7.3 Multi-dimensional

Let P = P(r,t), and Ar be a step in any direction where |Ar| is a constant. Then

P(r,t) :/P(r—i—Ar,t—At) ds
S
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X—dX/2 x X+dX/2

Figure 5.4: Random walker with current position at O.

O OO OO
Figure 5.5: Lattice of atoms of a single type

where S is a sphere of radius |Ar| centered on r. Also

oP orP .1 9?°P
P(r+ Ar,t —At) =P + %Am B EA% or;ior; -

etc.

5.8 Phonons

Phonons are lattice vibrations that can be considered to be quasi-particles. [115] is a review of
microscale heat exchangers, and [36] of photonic devices.
[90, 127, 187, 196, 212, 230]

5.8.1 Single atom type

A lattice of atoms of a single type is shown in Fig. 5.5. The mass of each atom is m, the spring
constants are ¢, and a is the mean distance between the atoms. For a typical atom n, Newton’s
second law gives

d?z,
M=y = (Tpt1 — Tpn) — c(Tp — Tp—1)
= c(Tpt1 — 2T + Tp—1).
Let
2; = Feilnha—wt)

then the dispersion relation is
The phase velocity is

and the group velocity is

B (27071)1/2( asin ka

Vg = _
! 1—(:osl<:a)1/2
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WQWFOWWQ ﬁwp@ﬁw#(}mw

Figure 5.6: Lattice of atoms of two different type

For ka — 0, we have

c\1/2
wme(2)"

The thermal conductivity
k=ke+kp
where k. and £, are those due to electron and phonon transports. We can also write

1
k= gcvgl

where c is the specific heat, and [ is the mean free path.

5.8.2 Two atom types

Newton’s second law gives

d?z
my dt; = c(yi — i) — c(xi — Yyi-1)
=c(yi — 22; +yi-1),
d?y;
mzﬁ = c(Tip1 —yi) — c(yi — x5)
= C(I‘H_l — 2y, + 1‘1)
Let
T = Eei(nkafwt)’
Y = ?/jei(nka—wt)
T k)
so that

—mizw? =¢ (ﬂ — 27 + ﬁeﬂ"m)

9

—majuw? = ¢ (’:Eeik“ — 2y + ff) ,

which can also be written as

2c —miw?  —c(1 4 e ) T |
—c(1 +et*k?)  2¢ — mow? vl

36
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X

Figure 5.7: Schematic of dispersion relations; A = acoustic phonons, O = optical phonons.

This means that
(2¢ — m1w?)(2¢ — mow?) — (1 + e~ *2)(1 + ') = 0,
which simplifies to
mimow® — 2¢(my + mao)w? 4 2¢%(1 — cos ka) = 0.

The solution is

1
w? = 2¢(my +mg) + 20\/mf +m2 + 2mymg coska| .
2m1m2

The positive sign corresponds to the optical and the negative to the acoustic mode.

5.8.3 Types of phonons

e Frequency

— Optical: high frequency

— Acoustic: low frequency
e Direction of oscillation

— Longitudinal: in direction of velocity

— Transverse: normal to velocity

87
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5.8.4 Heat transport

Phonons contribute to the internal energy of a material. In the Debye model for a monotomic

crystallind solid
kT ( KT 3 /ﬁwD/kT zhe” p
Cop=9— | — | n x,
P m \ hwp 0 er —1

where m is the mass of an atom, n is the number of atoms per unit volume, w is the angular frequency
of the phonon, and wp is the Debye frequency, i.e. the maximum frequency of vibration.

Phonons also participate in the transport of heat from one location to the other. The thermal
conductivity k is

k = —nc,uA
3

where u is the average speed of the carrier, and ) is its mean free path.

5.9 Molecular dynamics

This is the technique of following individual molecules using Newtonian mechanics and appropriate
intermolecular forces. One such commonly used force field is provided by the Lennard-Jones potential

=[]
5.10 Thin films

5.11 Boltzmann transport equation
The classical distribution function f(r,v,t) is defined as number of particles in the volume dr dv in

the six-dimensional space of coordinates r and velocity v. Following a volume element in this space,
we have the balance equation [116, 131, 132], usually called the BTE:

) of (o
a'ic—’—.\,.v'f‘—’—a.a‘iﬂ:(a'ic)sc(lt7 <5.2)

where a = dv/dt is the acceleration due to an external force. The term on the right side is due to
collisions and scattering. The heat flux is then

a(e.t) = [ ¥.0f(.20eD de, (5.3)
where D(¢) is the density of energy states ¢.

5.11.1 Relaxation-time approximation

of _Jo—f
(at)scat a T ’ (54)

Under this approximation




5.12. Interactions and collisions 89

where 7 = 7(r, v). Thus

of of _fo—f
g TV Vita g =T (5:5)
Several further approximations can be made.
(a) Fourier’s law
Assume 0/0t =0, a= 0 and Vf = Vfj in the left side of Eq. (5.5) so that
J=1Jfo—7v-Vfo. (5.6)
Introducing explicitly the dependence of f on temperature, we can write
dfo
= — T. .
Vfo= "7V (5.7)
Using Egs. (5.6) and (5.7) in (5.3), we get
q=—kVT, (5.8)
where
dfo
= R — D d .
/v (TV dT) eD de, (5.9)
since

/vfosD de = 0.

(b) Cattaneo’s equation
Assume 7 = constant and Vf = (dfy/dT)VT. Multiply Eq. (5.5) by veD de and integrate to

0 dfo _ 1
&/VfED d6+/<v~dTVT>v5D de = ;/vf&D de.

Using Eq. (5.3), this gives

get

0q
= = —kVT
q+T(’)t )

where k is given by Eq. (5.9). This is Cattaneo’s equation that can be compared to Fourier’s law,
Eq. (5.8).

5.12 Interactions and collisions
The heat carriers can all interact or collide with each other and with themselves, leaading to a

contribution to the (0 f/0t)scq: term in the BTE. In addition solids have impurities, grain bvoundaries
and dislocations with which they can interact as well.
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5.13 Moments of the BTE
Eq. (5.2) can be multiplied by v™ to get the n-th moment of the BTE. These are the conservation

equations: conservation of mass for n = 0, of momentum for n = 1, of mechanical energy for n = 2,
and so on.

5.14 Rarefied gas dynamics

Knudsen number

1>

5.15 Radiation

5.15.1 Electromagnetics

[182]

Electromagnetic radiation travels at the speed of light ¢ = 2.998 x 108 m/s. Thermal radiation
is the part of the spectrum in the 0.1-100 pm range. The frequency f and wavelength A\ of a wave
are related by

c=fA

Maxwell’s equations of electromagnetic theory are

oD
H = —_—
V x J + 5
0B
E=-"
V x 5
V-D=p
V-B=0

where H, B, E, D, J, and p are the magnetic intensity, magnetic induction, electric field, electric
displacement, current density, and charge density, respectively. For linear materials D = e¢E, J = gFE
(Ohm'’s law), and B = pH, where € is the permittivity, g is the electrical conductivity, and p is the
permeability. For free space € = 8.8542 x 10712 C2N~!m~2, and p = 1.2566 x 1076 NC—2s2,

For p = 0 and constant €, g and p, it can be shown that

0’H OH
2 — _— _—
V°H — ep BTe g 5 0
0’E oE

2
V2E —enot —gu =
N I =V

The speed of an electromagnetic wave in free space is ¢ = 1/, /pe.
The radiation can also be considered a particles called phonons with energy

E =hf

where h is Planck’s constant.
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5.16 Monte Carlo methods

[220]
[230] is a review of the radiative properties of semiconductors.

5.17 Participating media

Volumetric absorption: Beer’s law

Radiative transfer equation:

10 A 1

77[1/ Q- Iu kus k'l/a Iu = .u 7]’(51/5 IudQ
ST VI Ot )T = s [
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Problems
1. Consider an unsteady n-body radiative problem. The temperature of the ith body is given by
a7 -
Mjej—2 = =3 AiFijo(T = T}) + Q;
i=1

n
=A; ) Fo(T} =T} +Q;
=1

What kind of dynamic solutions are possible?
2. The steady-state temperature distribution in a one-dimensional radiative fin is given by
dT
— +hT*=0
dx
Is the solution unique and always possible?
3. Show that between one small body 1 and its large surroundings 2, the dynamics of the small-body temperature
is governed by

dT
Mlcld—tl = — A Fioo(T = T + Q1.

4. Plot all real g(,@,e) surfaces for the convection with radiation problem, and comment on the existence of
solutions.

5. Complete the problem of radiation in an enclosure (linear stability, numerical solutions).



CHAPTER 6

CONDUCTION IN RODS (ONE-DIMENSIONAL)

6.1 Fins

o Fin effectiveness e¢: This is the ratio of the fin heat transfer rate to the rate that would be if
the fin were not there.

o Fin efficiency ny: This is the ratio of the fin heat transfer rate to the rate that would be if
the entire fin were at the base temperature.

Longitudinal heat flux

Transverse heat flux
¢/ = O(W(T} — T))
The transverse heat flux can be neglected compared to the longitudinal if
@ > qf

which gives a condition on the Biot number

hL
Bi=— 1
7 2 <

Consider the fin shown shown in Fig. 6.1. The energy flows are indicated in Fig. 6.2. The
conductive heat flow along the fin, the convective heat loss from the side, and the radiative loss from
the side are

dT
= —k;A—
gk dz

qn = hdAs(T — Tw)
¢ = odA(T* —TL)

where, for a small enough slope, P(z) =~ dAg/dz is the perimeter. Heat balance gives
or  Og

pAca + 8; dz +qn+q-=0 (6.1)

92
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Figure 6.1: Schematic of a fin.

qr(IX)+q §X)

Ty

q IEX) - > q i£X+dx)

Figure 6.2: Energy balance.

from which

ar 9 9T L ooa

where k; is taken to be a constant.

The initial temperature is T'(z,0) = T;(z). Usually the base temperature T}, is known. A
surface cannot store energy, so that at a surface the heat flux coming in must be equal to that going
out. The different types of boundary conditions for the tip are:

e Convective: 0T /0x =a at x = L
e Adiabatic: 0T /0x =0at z =1L
e Known tip temperature: T'=Ty at © = L

e Long fin: T =T, as x — o0
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Figure 6.3: Complex conductive structures.

Taking
T-Tx kgt .
0= T, T T= T (Fourier modulus), & = %’
A P

a’(g) = A7b7 p(f) = Fb

where the subscript indicates quantities at the base, the fin equation becomes

o0 0 00 9 4 4
A 9 0 — =
as a€<a8€>+mp Jrep[( +0) ﬂ} 0
where
m? PyhIL?
ks Ay
- O’PbLZ(Tb — Too)d
ksAb
Two
B N Tb - Too

6.1.1 Structures

Fig. 6.3 shows a complex shape consisting of conductive bars. At each node

For each branch

from which

I
Ezample 6.1
A thick plate, shown in Fig. 6.4, has a lower surface kept at constant temperature Ty, and has convection
to a fluid at temperature T at its upper surface. Find the temperature distribution in the plate.
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x

Rt

Figure 6.4: Ezample 1.

Assume: (a) Infinite in two dimensions. (b) Fourier conduction with constant thermal conductivity in
plate. (c) Convective heat transfer coefficient h known.

Variables: T'(xz) = temperature distribution, x = coordinate measured upward from the bottom of the
plate, L = thickness of plate.

Steady-state temperature distribution 7T'(z) is governed by

d2T
- =0,
dz2
Integrating twice
ar
de —
T =ax+b. (6.2)
At bottom and top
To =9,
T(L)=aL+b,
so that
T(L) — Tt
o= M7 (6.3)
L
b="Tp. (6.4)
Equating the conductive and convective heat flux at the top surface
T(L) — T,
) =T )L O = WT(L) - Two),
k kTo
T(L)§—— —hp=—— —hT.
@ {-5 -1} =2 -nre,
kTo + hLT.
T(L) = Lot bl (6.5)
k+hL

The temperature distribution is Eq. (6.2), with a, b and T (L) given by Egs. (6.3), (6.4) and (6.5).

|
Ezample 6.2
The temperatures of the inner and outer surfaces of a wall composed of two concentric cylindrical layers
of different thermal conductivities are known. What is the steady-state heat flux? See Fig. 6.5.

Assume: (a) Fourier conduction with constant thermal conductivity in each material. (b) No thermal
resistance at interface between cylinders.
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Figure 6.5: Fxample 2

Variables: ¢ = conductive heat rate, 77 and T = the temperatures of the inner and outer surfaces,
respectively; 71, r; and r2 = the radii of the inner surface, the interface, and the outer surfaces, respectively;
L = length of the cylinders; k1 and k2 = thermal conductivities of the inner and outer cylinders, respectively;

R; and Rg are the thermal resistances of the inner and outer cylinders, respectively.

Then
T
T Ri+ R’
Ry — In(r;/r1)
2w Lk1
Ry — ln(rz/m).
27 Lko
Thus
3 T —T»
17 W(ri/r) | In(ra/r)”
2w Lk1 27 Lko
6.1.2 Fin theory
Long time solution
ol 0 a0
— - = |la— 0)=0 6.6
o5r 3 (agg) + 16) (6:)

where f(f) includes heat transfer from the sides due to convection and radiation. The boundary
conditions are either Dirichlet or Neumannn type at £ = 0 and £ = 1. The steady state is determined

from

*d% <aflz> + 1@ =0 (6.7)
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with the same boundary conditions. Substituting § = 6 + ¢’ in equation (6.6) and subtracting (6.7),
we have

ag% — 826 (a%i) +[f@+6)—f@)] =0

where ¢’ is the perturbation from the steady state. The boundary conditions for 6’ are homogeneous.
Multiplying by 6" and integrating from £ = 0 to £ = 1, we have

dE

e L+ 1 (6.8)
where
1 ! /N2
gl / a(0')? de (6.9)
2 Jo
Lo [ o0
1
L= f/ 0" [f(0+0) — f(6)] de (6.11)
0
Integrating by parts we can show that
1
00’ Lorag\?
I =0a—— —/ a() d 6.12
0% T ) 012

1 7\ 2
do )
=— al|l—) d¢ 6.13
[ (% (619
since the first term on the right side of equation (6.12) is zero due to boundary conditions. Thus we

know from the above that I; is nonpositive and from equation (6.9) that E is nonnegative. If we
also assume that

L<0 (6.14)

then equation (6.8) tells us that E' must decrease with time until reaching zero. Thus the steady

state is globally stable. Condition (6.14) holds if [¢’ and f(6 + 6) — f()] are of the same sign or
both zero; this is a consequence of the Second Law of Thermodynamics.

|
Ezample 6.3
What is the steady-state temperature distribution in a fin with a radiation boundary condition at the
tip?
Assume: (a) Base temperature is known. (b) Tip is blackbody.
Variables: T'(z) = temperature distribution; = coordinate along fin measured from the base.
The steady-state fin equation is
d2T

@—m%T—Tm): ,

where m? = hA/(kA) with the solution
T=C1e&m* 4+ Cy e ™",
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Boundary conditions are

T(0) = Tp,
drT
_kﬂ vy =0[T(L) =T
so that
Ty, = C1 + Cy,

—k (CﬂnemL - C’ze*mL) =0 [(C’l e™l 4 Oy emmINt T;lo] ,

which can be numerically solved for C; and Cs if values of m, L and T are given.

|
Ezxample 6.4

Show that there is a critical insulation radius which minimizes heat transfer from an insulation-covered
pipe.

[cf. Example 3.5, 7th Ed.]

Variables: r; = inner radius of insulation, r = outer radius of insulation, £ = thermal conductivity of
insulation material, h = external convective heat transfer coefficient.

The thermal resistance per unit length of the pipe is

In(r/r1) n 1

Ry, =
tot 27k 2mrh’
and the heat rate per unit length is
’ Too - T’L
q =70
Rtot
The maximum heat rate is obtained by minimizing ¢’ or maximizing Rj},,. With the latter
0= dR;ot
drer
1 1

- 27rerk B 2mr2.h’
from which rc = k/h. This is the critical radius of the insulation above and below which the heat rate is

higher.

|
Ezxample 6.5
If the temperature distribution inside a wall (0 < x < L) is T(z) = a + bz + cz2, find the rate of heat

generation in the wall.

Assume: (a) One-dimensional Fourier conduction. (b) Steady state. (c¢) Uniform thermal conductivity.

Variables: T'(x) = temperature distribution; = coordinate through the wall; Q4 = heat generation per
unit volume; k£ = thermal conductivity of wall.

The temperature distribution is given by

&T  Qq
2o L2
dz? k
from which
d2T
= —k——,
g dxz?

= —2ck.
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|
Ezxample 6.6

The steady-state temperatures at different distances along a fin (6061 aluminum, 0.5 in diameter, 12 in
long, ambient air temperature 20.8 °C) are measured to be the following.

z [m] T [°C]
0.2794 | 42.3
0.2540 | 43.8
0.2286 | 47.2
0.2032 | 52.7
0.1778 | 59.1
0.1524 | 65.1
0.1270 | 72.2
0.1016 | 86.0
0.0762 | 104.5
0.0508 | 128.3
0.0254 | 154.7

Find the convective heat transfer coefficient.

Assume: Convective heat transfer along side and at tip.

Variables: z = distance from base, x¢9 = z-coordinate of origin, L = distance between origin and tip of
fin, 6 = normalized temperature, Tooc = ambient temperature, £ = normalized distance.

At a distance of 0.0254 m from the base the temperature is 154.7 °C. We will take this point to be z = z¢
and the temperature there to be T' = Ty. We define

_x—x0
é_ L b
T T,
g=—-—_-0
To — Too

The experimental data are plotted in Fig. 6.6. The theoretical temperature distribution
6  coshmL(1—¢)+ (h/mk)sinhmL(1 — &)

0o coshmL + (h/mk) sinhmL

is also plotted in the figure. We can see that h =~ 450 W/m?K fits the data well.

|
Example 6.7
1.5 kg/s of water enters a 10 cm diameter, 10 m long pipe at 40 °C. What is the exit temperature of the
water if the inner wall of the pipe is uniformly at 20 °C?

Assume: (a) Heat rate depends on local temperature difference between the bulk temperature of the
water and the temperature of the wall.

Variables: 7 = mass flow rate; ¢ = specific heat; T'(z) = bulk temperature of water as a function of z;
x = distance along the pipe; T;, = bulk temperature of water at inlet x = 0; T3, = inner wall temperature;
D = diameter of pipe; h = convective heat transfer coefficient for heat transfer from water to pipe wall.

The governing equation is

me dT = hrD(Tyw — T) dx,
dT"  hwD hmD
+—T=

= L T,
dx m m 7
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[
I
- L .

Figure 6.6: Points: measured temperature distribution; continuous line: theoretical temperature
distribution for A = 450 W/m?K.

The solution is
T(I) _ Tw +A€7h7rDz/rh
The boundary condition is T'(z) = T;p, at = 0. This gives

Tin = w+A7
A:Tin _va

so that
T(x) = Tw + (Tiy, — Ty )e~MP=/ ™,
At x = L, the exit temperature Toqt is

Tout = Tw + (Tz - Tw)eihﬂDL/m~

Shape optimization of convective fin

Consider a rectangular fin of length L and thickness § as shown in Fig. 6.7. The dimensional equation
is

2
T
d——mQ(T—TOO):O

dx?
oh 1/2
"= (H)

where
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Figure 6.7: Rectangular fin.

We will take the boundary conditions

T0) =T,
T
(D) =0

The solution is
T =Ty — (T — Ts) [tanh mL sinh ma — cosh maz]
The heat rate through the base per unit width is

dE
dx
=0

= ks0(Ty — Too)m tanh mL

A, (2n\'?
0 \ kgo
Keeping A, constant, i.e. constant fin volume, the heat rate can be maximized if

/2 1/2
12 o [A, [ 2R 2h'? 3. spe 1 _1po A, [ 2h

h* | — A —= = h|— =
J,hesec [ ( )] ( 2)5 —1—26 tan 5 \ndope 0

opt 5 kséopt P ks opt opt

q= —ksd

Writing L = A, /6, we get

1/2
q=kso (]3};) (Tp — T ) tanh

This is equivalent to

3ﬁoptsech2ﬂ0pt = tanh 50[)1‘,

g Ay (2
ot 5opt kséopt

where
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Numerically, we find that B,p; = 1.4192. Thus
A, (KA, 1/272/3
ﬂom ( 2h )

SAP 2 v
Lopt: ﬁopt 25

Consider now Fig. 6.3 with convection.

6opt =

>

6.1.3 Fin structure

6.1.4 Fin with convection and radiation

Steady state solutions
Equation (6.6) reduces to

d

“x (ajﬁ) +m’pf+ep[(0+B) =B =0

Uniform cross section

For this case a = p = 1, so that
d?o

—d—é_2+m29+e[(9+ﬁ)4—ﬂ4} =0

Convective

With only convective heat transfer, we have
d*0 9
the solution to whiich is
0 = Cy sinh mé& + Co coshmé

the constants are determined from the boundary conditions. For example, if

0(0)=1
do
—(1)=0
we get
0 = — tanh m sinh m& + cosh m¢&
|
Ezample 6.8

If
T(0) = Tp
T(L) =T,
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then show that

i~
=

>
v

sinh (z =z
[hP P
T(z) = |:T1 — Tp cosh <L h>:| ———— < 4+ Tocosh [z hP
kA . ( ) kA

sinh ( L4/ 75

k

hN

Radiative

The fin equation is

Let

so that

As an example, we will find a perturbation solution with the boundary conditions

6(0) =1+
do _
d—g(l) =0
We write
¢=co+ep1 +pa+ ...

The lowest order equation is

a B dbo ..
which gives
bo=1+5

To the next order

Al 4 o dey

d7§2_¢0_ﬂ 5 ¢1(0)—07 E(l)_o
with the solution

2
s =10+9) ~ 85 ~ 10+ 9 - e

The complete solution is

)

¢=(1+ﬂ)+6{[(1+5)4—ﬁ4]£2—[(1+6)4—54}€}+-.-
so that
2
9:1+e{[(1+5)4—54}52—[(1+ﬁ)4—54]£}+...
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Convective and radiative

Annular fin

|
Ezxample 6.9
Show that under suitable conditions, the temperature distribution in a two-dimensional rectangle tends
to that given by a one-dimensional approximation.

Extended surfaces

A
7o =1—jf(1—77f)

where 79 is the total surface temperature effectiveness, 7y is the fin temperature effectiveness, A is
the HX total fin area, and A is the HX total heat transfer area.

6.1.5 Fin analysis

Analysis of Kraus (1990) for variable heat transfer coefficients.

6.2 Perturbations of one-dimensional conduction

6.2.1 Temperature-dependent conductivity

[13]
The governing equation is

% (k(T)iZ) - % (T—To) =0

with the boundary conditions

T(0) =T,
dT
(L) =
7 D)
we use the dimensionless variables
T-T,
9 _ oo
Ty — Two
T
§=—+
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Consider the special case of a linear variation of conductivity

so that

where

Introduce

Collect terms of O(e?)

The solution is

To O(e')
d291 9 d290 dby 2
=~ ()
= —m?(1 — tanh? m) cosh 2m& — m? tanh m sinh 2m¢
6:1(0) =0
do,
Ly =
Tn=0

The solution is

6.2.2 Eccentric annulus

T-Tw

d20 AN

d¢
6(0) = 1
9
ED =0
,  PhL?
"7 ko (T — Too)

0(&) = 00(8) + €b1(§) + €ba2(§) + ...

i
00(0) = 1
doy ..
Tg(l) 0

0(¢) = coshmé — tanh m sinh m¢
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Steady-state conduction in a slightly eccentric annular space, as shown in Fig. 6.8 can be solved by
regular perturbation [13]. The radii of the two circles are r; and rs.
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T= T1

Figure 6.8: Eccentric annulus.
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We will use polar coordinates (r, 1) with the center of the small circle as origin. The two circles

are at r = r; and r = 7, where
r3 = a® + 7% + 2ar cos .

Solving for 7, we have

r= \/rg —a2(1 — cos? 1)) — acosp.

In the quadratic solution, the positive sign corresponding to the geometry shown in the figure has

been kept.
The governing equation for the temperature is

<82 19 1 92

The boundary conditions are

T(ry,9) =1,
T[T, ) = To.
With the variables
T - T:
6= 2
T —T5
R _ r—r
o —T1
d=—"1
T2 —T
a
€= ,
To —T1

we get

9?2 1 0 1 9?
(6]%2 T RydoR (R+d)28w2> bR, ¥) =0,
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and

=
SIS
E &
Il
P —

>
—~

where
? — T

R(y) =

ro — 11
=/ (1 +d)?2—e(1 - cos?y)) — ecosth — d,
The perturbation expansion is
(R, %) = 0(R,¢) + b1 (R,¢) + €202(R, ) + ...
Substituting in the equations, we get
0? 1 09 1 0?
(332 "Ry dorR T RrdPow?

) (90+691+6292+...) =0,
R(¢) =1—ecost) — ;(1 —cos® ) + ...,
000, ) + €61 (0,0) + 20, (0,0) + ... = 1,

eo(é, w) + 691(&, w) +€292(§,’l/1) +...=0.

Using Eq. (6.16), (6.18) can be further expanded in a Taylor series around R=1to give

Oo(1,) + € (Hl(l,w) - cos¢zig(1,w)> +...=0.

Collecting terms to order O(eY), we get
0? 1 9 1 02
(5‘R2+M§R+(R+d)281/)2>€0:07
00(0,9) =1
bo(1,) =0,

9

which has the solution

In(1+ R/h)
=1-—" =
b0 (. ) In(1 + 1/h)

To order O(e!)
Coo Lo 1PN,
OR2 " R+dOR ' (R+dZoy?) "
91(0ﬂ/’):0,
de
01(1711[}) = COS¢T£(17w)7

Ccos
(14+h) In(14+1/h)"

The solution is
Rcos R —2h
(142h) In(1+1/h) R+h’

(R, ¢) =+
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(6.15)

(6.16)

(6.17)
(6.18)
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6.3 Transient

The one-dimensional heat equation is

or_, o1
PE e = aa2

where T' = T'(z,t). The spatial average of the temperature can be defined as

L
T(t) = %/0 T(z,t) dx.

Integrating the heat equation with respect to x and dividing by L gives

_ L
AT O
P T on 0’
= —q(L) + ¢(0).

Derivatives and integrals commute on the left side since the integrals are basically limits of summa-
tions.

There are two time scales: the short (conductive) 78 = L2?pc/k, and the long (convective)
78 = Lpc/h. In the short time scale conduction within the slab is important, and convection from
the sides is not. In the long scale, the temperature within the slab is uniform, and changes due to
convection. The ratio of the two 75 /75 = Bi. In the long time scale it is possible to show that

dT
LPSCE + hl (T - Too,l) + h2(T - T0072) =0

where T' =T, 1 = Ty 2.
Let us propose a similarity solution of the transient conduction equation

oT 1ot
dr2 kOt

as

T = erf (%) (6.21)
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Taking derivatives we find! [Clarify]

or_ 1 @
or  /rkt P 4kt

9°T B x z?
0r2  9/rr3t3 P 4kt
or

xT 1‘2
— =————exp|——
ot IV Kt P 4kt

so that substitution verifies that equation (6.21) is a solution to equation (6.19).

Alternatively

1 x?
T(CC, t) = rﬂ-ﬁt exp —m
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In fact all multiples, derivatives and integrals of a solution of Eq. (6.19) are also solutions. They

differ in the boundary conditions that they satisfy.

6.4 Green’s functions

For bounded domains

http://people.math.gatech.edu/~xchen/teach/pde/heat/Heat-Green.pdf

6.5 Duhamel’s principle

For inhomogeneous equations in infinite domains
The solution of the ODE

is

y(t) = S(z,t) —l—/o S(g(s),t — s)ds,

where S(z,t) is the solution of

1The error function is defined to be

so that
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Similarly, the solution of [Clarify]

2
O ko E = g(et), T(,0) = /(@) (6.22)

is obtained from the solution S(z,t) of

oS 825
o oz T 0, S(z,0)= f(z), (6.23)
which is
SU.0= [ H)GE - p2w) dy,
where

Gz, t) =

1 < 22 >
exp | ——
VAarkt P 4kt

is the Gaussian kernel. The solution of the inhomogeneous equation is then
t
T t) = S0 + [ Slgo)t—s) ds
0

e} i
= /_ f(y)G(z —y,2xkt) dy + /0 9(y,8)G(z — y,t — s) dy ds.

6.6 Linear diffusion
Let T = T(x,t) and
or 9T

ot “oa?

in 0 < x < L, with the boundary and initial conditions T'(0,¢) = T1, T'(L,t) = Tz, and T(z,0) =
f(z). The steady state solution is

— T, —T;
T(x) =T, + =g
L
With
T (v,t)=T-T
we have the same equation
oT’ 0T’
= .24
ot~ " oz? (6:24)

but with the conditions: 77(0,t) =0, T"(L,t) = 0, and T"(z,0) = f(z) = T.
Following the methodology outlined in Section 7?7, we consider the eigenvalue problem

d2¢
e
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with ¢(0) = ¢(L) = 0. The operator is self-adjoint. Its eigenvalues are

272

A=

and its orthonormal eigenfunctions are

Thus we let

so that

with the solution

Thus

00 . 2 .
2
T%a@:§:qew{_an)t}JLsm@f. (625)
i=1

The solution shows that T — 0, as t — oco. Thus # = 0 is a stable solution of the problem. It
must be noted that there has been no need to linearize, since Eq. (6.24) was already linear.

6.7 Nonlinear diffusion

The following diffusion problem with heat generation is considered in [85]

or _ 0T
ot Cox2

with —oo <z < o0, t > 0, and € < 1. The initial condition is taken to be

T(x,0) = g(z) (6.26)
1
- (6.27)

Consider two time scales, a fast, short one ¢; = ¢, and a slow, long scale t; = et. Thus

9_0 ., 0
ot oty Oty
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Assuming an asymptotic expansion of the type
T =To(xz,t1,ta) + €Th(x, t1,t2) + . ..
we have a Taylor series expansion
HT) = f(To) + ef (To) + . ..

Substituting and collecting terms of O(e°), we get

0Ty
— = f(Tq 2
8t1 f( 0)7 (6 8)
with the solution
To gy
—— =11+ 0(x,t2). 6.29
/1/2 oy o) (0:29)

The lower limit of the integral is simply a convenient value at which g(z) = 0.5. Applying the initial

condition gives
) /g(m) dr .
1/2 f(r)

The terms of O(e) are

o1y , 0Ty, 0Ty
— =TT+ — — 6.30
6t1 f ( O) Lt 0x? 8t2 ( )
Differentiating Eq. 6.29 with respect to x gives
Ty 00
220 22
Ox ul 0)895’
so that
0*Ty , Ty 00 026
o2 f (TO)%GZ + f(To)@

00

— rasm) (57) + 10

Ox2

Also, differentiating with respect to to gives

9Ty o0

T Zf(To)af252

9% 90 90\
8x2_3752+f(T0)(8:U>]'

Substituting in Eq. 6.30,

(;7::11 = f(To)T1 + f(Tp)
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Since
9 () 0T,
o "I =y n,
= f(Tp)
we have
or ., P00 0
o F(To)Th + f(Th) [81‘2 " 3, + %lnf(TO)] .

The solution is

Ty = F(Ty) (6.31)

9%0 90 90\ 2
A(x,tz) +t (W — 87752 + (8.%‘) In f(TO))

which can be checked by differentiation since

2 2
o r@ (5)

o1, _
oty

922 Oty oz ) | f(T0)

220 00 90\ 2
A+t1 (3332 - (9752) + (61‘) lnf(To)

9% 00 90\>
81:28752+f(T0)<8x>

f'(To)%

+ a1,

f(To) + T f(To).

where Eq. 6.28 has been used.
To suppress the secular term in Eq. 6.31, we take

@_@_A’_ ( t) % 2_0
02 ot 0 \ox) T
where k = f/(Tp). Let
KO

w(z, ta) = ™,

so that its derivatives are

a—w—/{ene%
or ox
Pw 5 . (00N ,0%
2z C (ax> e
)
oty Oty

We find that

2 oty o2 o "\ ow
=0.

Pw  Ow w[a?a 0 (aeﬂ
= Ke
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The solution is

1 > 2
w= NG /OO R(x +2r/ty)e™" dr,
where R(z) = w(z,0). This can be confirmed by finding the derivatives

0? 1 [
37;;} = ﬁ/ R'(x+2rV&)e™" dr

o0
ow 1 e r 2
—=— R’ 2ry/ty)—=e" " d
Y /Oo (x + rﬁ)\/ge r

1 o
-5 R +2vi)| - / R'(z + 2rVB)2/Eac "
T o I

1
= 7 R'(x + 2r\/t72)efr2 dr

and substituting. Also,

R(z) = exp [k0(zx,0)]

9=@) g
= exp [ /, m]

o qr 1 {

so that the final (implicit) solution is

— =t1+—In
1/2f(7”) "k

% /m R(z +2rvE)e" dr]

o0

dr

|
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(6.32)

Fisher’s equation: As an example, we take f(T) = T(1 —T), so that the integral in Eq. 6.29 is

/TO dr TO
=In
1/2 T(]. - 7”) TO - ].

Substituting in the equation, we get

1
To = 1+ e—(t1+0)
_ w
w4 eh
Thus
w— Toeitl
1-Ty
and from Eq. 6.27,
R(z) = w(x,0)
-z
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Substituting in Eq. 6.32 and integrating,
w = exp (—)\x + /\2t2)

so that

1
T Ttexplr — 1+ A2e)/N

Ty

This is a wave that travels with a phase speed of (1 + A\2%¢)/A.

6.8 Stability by energy method

6.8.1 Linear

As an example consider the same problem as in Section 6.6. The deviation from the steady state is
governed by

or _ oT
ot~ Ox2

with 77(0,¢) =0, T'(L,t) = 0.
Define

so that £ > 0. Also

. L ror'\?
- (%) @
o 0 3:5
L ror\?
770[/0 (896) dx
dFE
<

E_

Thus £ — 0 as t — oo whatever the initial conditions.

so that

0.

6.8.2 Nonlinear

Let us now re-do the problem for a bar with temperature-dependent conductivity. Thus

oT 0 oT
= (Ko,
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with T(0,t) = Ty and T(L,t) = Ts. The steady state, T'(z), is governed by

% {kz(T)iZ} =0.

Let the deviation from the steady state be

O(x,t) = T(x,t) — T(x).

00 0 00
5= rog )

where 6 = 0(x,t), with 6(0,t) = 0(L,t) = 0. The steady state is § = 0. Let

Thus

1 /L
By =1 / 6 da.
2 Jo
so that £ > 0. Then

dE L o6
R A M
dt /0 at

_ /OLeai {k(&)?i} dz
o) (2
o oz

oz
Due to boundary conditions the first term on the right is zero, so that dE/dt < 0. Thus F — 0 as
t — oo.

= 0K(0)

0

6.9 Self-similar structures

Consider the large-scale structure shown in Fig. 6.9 in which each line ¢ (indicated by ¢ = 0,1,...)
is a conductive bar. The length of each bar is L; = L/3% and its diameter is D; = D/S*. The
beginning is at temperature Ty and the ambient is Tt .

The total length of the structure is

Ly =1Lo+2L +4Ly + 8Ly + ...

The total volume of the material is
Vi = g (D2Lo +2D3Ly + 4D3Ly +8D3Ls + ...)

Both of these are finite if 8 < 8. = .. ..
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T Pl
$T \infty$ 3 5 2
3 3
A, A,
1
T .
1
Pl T
3
2 2
3 3
A, A,

Figure 6.9: Large-scale self-similar structure.

6.10 Non-Cartesian coordinates

Toroidal, bipolar.

6.10.1 Radial cylindrical

p|m(r+dr)? —mr?|L c %—I; = Qr(r) — Qp(r +dr).

Since
7(r+dr)? — nr? = 27 dr 4+ 7 dr?
0Qr
Qr(r+dr)=Q.(r)+ éci dr+ ...
Qr(r) = q-(r) 27rL,
we have
0Qy
r — Wr dr) = — d
Q- (r) — Qr(r+dr) o O
0
= —E(qT 27rL) dr
so that
5 oT 0 5
p(2mr dr + 7 dr®)L c i —a—(qr 2rrL) dr+ g(27r dr + 7 dr?)L,
r
which, on dividing by 27r dr L and taking the limit of dr — 0, simplifies to
or 10

Peor + ;a(rqr) =0.
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6.10.2 Radial spherical

Similarly we can show that

or 19,
Pear ™ 7’725(70 ar) = 0.

6.11 Thermal control

Partial differential equations (PDEs) are an example of infinite-dimensional systems that are very
common in thermal applications [2, 117]. Ezact controllability exists if the function representing the
state can be taken from an initial to a final target state, and is approzimate if it can be taken to a
neighborhood of the target [126]. Determination of approximate controllability is usually sufficient
for practical purposes.

Consider a system governed by

0X

— = AX + Bu, (6.33)

ot
with homogeneous boundary and suitable initial conditions, where A is a bounded semi-group op-
erator [2], and B is a another linear operator. The state X (&,t) is a function of spatial coordinates
¢ and time t. If A is self-adjoint, then it has real eigenvalues and a complete orthonormal set of

eigenfunctions ¢,,(§), with m = 0,1,2..., which forms a complete spatial basis for X. It is known
[117] that the system is approximately state controllable if and only if all the inner products
(B, ) # 0. (6.34)

The lumped approximation in this chapter, valid for Bi < 1, is frequently not good enough
for thermal systems, and the spatial variation of the temperature must be taken into account. The
system is then described by PDEs that represent a formidable challenge for control analysis. The
simplest examples occur when only one spatial dimension is present.

Fig. 6.10 shows a fin of length L with convection to the surroundings [4]. It is thin and long
enough such that the transverse temperature distribution may be neglected. The temperature field
is governed by

oT 0°T
G~ e — (T~ T, (6.35)

where T'(¢,t) is the temperature distribution that represents the state of the system, T, is the
temperature of the surroundings, t is time, and £ is the longitudinal coordinate measured from
one end. The thermal diffusivity is «, and ( = hP/pcA. where h is the convective heat transfer
coefficient, A. is the constant cross-sectional area of the bar, P is the perimeter of the cross section,
p is the density, and c is the specific heat. For simplicity it will be assumed that ¢ is independent of
€. The end ¢ = 0 will be assumed to be adiabatic so that (07'/9¢)(0,t) = 0.

Since a linear system that is controllable can be taken from any state to any other, we can
arbitrarily assume the fin to be initially at a uniform temperature. There are two ways in which
the temperature distribution on the bar can be controlled: in distributed control? the surrounding

temperature T, is the control input and in boundary control it is the temperature of the other end
T(L,t) of the fin.

2This term is also used in other senses in control theory.
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Figure 6.10: One-dimensional fin with convection.

(a) Distributed control: The boundary temperature T'(L,¢) = Ty, is fixed. Using it as a reference
temperature and defining § =T — T}, Eq. (6.35) becomes,

00 020

— =a——= — (0 O (t 6.36

= 5 — 0+ G0t (6:36)
with the homogeneous boundary and initial conditions (06/9£)(0,t) = 0, (L, t) = 0, and 0(&,0) = 0.

The operators in Eq. (6.33) are A = ad?/0¢? — ¢, B = ¢, and u = 0. A is a self-adjoint

operator with the eigenvalues and eigenfunctions

 (2m+1)%x?
ﬁm - 4L2 C?
]2 (2m+ 1)7¢
Om = 7 Cos 5T ,

respectively. Inequality (6.34) is satisfied for all m, so the system is indeed state controllable. It can
be shown that the same problem can also be analyzed using a finite-difference approximation [5].

(b) Boundary control: Using the constant outside temperature T, as reference and defining 6 =
T — Ty, Eq. (6.35) becomes

o0 _
ot o€
with the initial and boundary conditions (90/9¢)(0,t) =0, 8(L,t) = T1(t) — Teo, and 6(£,0) = 0.

To enable a finite-difference approximation [5], the domain [0, L] is divided into n equal parts
of size AE, so that Eq. (6.37) becomes

— o, (6.37)

do;
dt

=001 — (20 +)0; + 06,1,

where 0 = a/A¢&%. The nodes are i = 1,2,...,n+ 1, where i = 1 is at the left and i = n + 1 at
the right end of the fin in Fig. 6.10. With this Eq. (6.37) can be discretized to take the form of Eq.
(4.6), where x is the vector of unknown 6;. Thus we find

[ —(20 +() 20 0o - 0 i
o —(20+¢) o
a=| e R,
: g
L 0 0 o —(20+4¢) |
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The boundary conditions have been applied to make A non-singular: at the left end the fin is
adiabatic, and at the right end 6,1 is the control input w.
The controllability matrix M is

0 0 o"

0 0 o1l ...
M= : : :

0 0 o3

0 o? —202(20 4+ ¢)

|0 —0(20+() o*+0(204()? ]

The rank of M is n, indicating that the state of the system is also boundary controllable.

6.12 Multiple scales

Solve

OTy 0Ty —Tv)

ot YT o2
8T2 o 82 (TQ - Tl)
o T

where € < 1, and with a step change in temperature at one end. Let

t:t0+6t1

6.13 Stefan moving boundary problems

[44]
The two phases, indicated by subscripts 1 and 2, are separated by an interface at x = X (¢). In
each phase, the conduction equation is

o’T, 10Ty

Fr 0 (6.38)

0T, 1 0T

Fra 0 (6.39)
(6.40)

At the interface the temperature should be continuous, so that
T (X,t) =T (X, 1) (6.41)

Furthermore the difference in heat rate into the interface provides the energy required for phase
change. Thus

WO 0T dX

Oz ar  at (642)
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6.13.1 Neumann’s solution

The material is initially liquid at T = Ty. The temperature at the z = 0 end is reduced to zero for
t > 0. Thus
T,=0 at =0 (6.43)
T — Tp as x — o0 (6.44)

Assume T (z,t) to be
x
Ty =Aerf ——
N
so that it satisfies equations (6.38) and (6.43). Similarly
x
2\/I€1t

T
To =Ty — B erf ——
2 0 €r 2\/@

T, = A erf

satisfies equation (6.39) and (6.44). The, condition (6.41) requires that

x x
Aerf —— =Ty —Berf —— =T
o 2\/I'€1t 0 o 2\/,‘6215 !

This shows that

X = 2)\\/ Hlt

where A is a constant. Using the remaining condition (6.42), we get

kyAe™" — koB, | “Le=mA /R = Lk p/7
K2
This can be written as

e ke /RH(Ty —Ty)e N /m ALyT
erf A ki \/roTy erfe(Ay/K1/k2) c1Trs

The temperatures are

T
T, = Y erf (

D)

To—Th

x
Ty — erfc
0 erfc(Ay/Kk1/K2) (2\/5275

Ty = )

6.13.2 Goodman’s integral
Bibliography
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6.13. Stefan moving boundary problems 122

Figure 6.11: Longitudinal fin of concave parabolic profile.

Problems
1. From the governing equation for one-dimensional conduction
d dr
s |:]€(:E,T) 7j| =Y
dx dx
with boundary conditions
= AT
T0)=T+ 5
—= AT
T(L)=T - -

show that the magnitude of the heat rate is independent of the sign of AT if we can write k(z,T) = A(z) A\(T).

2. Consider a rectangular fin with convection, radiation and Dirichlet boundary conditions. Calculate numerically
the evolution of an initial temperature distribution at different instants of time. Graph the results for several
values of the parameters.

3. Consider a longitudinal fin of concave parabolic profile as shown in the figure, where § = [1 — (x/L)]%8. &
is the thickness of the fin at the base. Assume that the base temperature is known. Neglect convection from
the thin sides. Find (a) the temperature distribution in the fin, and (b) the heat flow at the base of the fin.
Optimize the fin assuming the fin volume to be constant and maximizing the heat rate at the base. Find (c)
the optimum base thickness dp, and (d) the optimum fin height L.

4. Consider a longitudinal fin of concave parabolic profile as shown in the figure, where § = [1 — (x/L)]?6y. J
is the thickness of the fin at the base. Assume that the base temperature is known. Neglect convection from
the thin sides. Find (a) the temperature distribution in the fin, and (b) the heat flow at the base of the fin.
Optimize the fin assuming the fin volume to be constant and maximizing the heat rate at the base. Find (c)
the optimum base thickness dp, and (d) the optimum fin height L.

5. Analyze an annular fin with a prescribed base temperature and adiabatic tip. Determine its fin efficiency and
plot.
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Figure 6.12: Longitudinal fin of concave parabolic profile.



CHAPTER 7

CONVECTION IN DUCTS (ONE-DIMENSIONAL)

In this chapter we will consider heat transfer in pipe flows shown in Fig. 7.1. We will take a one-
dimensional approach and neglect transverse variations in the velocity and temperature. In addition,
for simplicity, we will assume that fluid properties are constant and that the area of the pipe is also
constant.

7.1 Balance equations

7.1.1 Mass

For a control volume

p V' dA = constant.
cv

Consider an elemental control volume as shown in Fig. 7.2. The mass fluxes in and out, m~ and
m™T respectively, are related by

om

Os

For a fluid of constant density, there is no accumulation of mass within an elemental control volume,
Om/0s = 0, and so the mass flow rate into and out of the control volume must be the same, i.e.
m~ =m" =m. If V is uniform across the cross-section, then m = p V A. If not, then V = m/(pA)

is the definition of the mean velocity; thus the mean velocity of the fluid, V, is also constant.

mt=m~ + ds.

Figure 7.1: Flow in an inclined duct with a fluid element of length ds.
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Figure 7.2: Mass balance in a fluid element.

7.1.2 Momentum

The total force on an element of length ds, shown in Fig. 7.3, in the positive s direction is f =
fo+ fp+ fg, where f, = the viscous force, f, = the pressure force, and f; = the component of the
gravity force. We can write

fo=—7w P ds,
dp
= —A—
I 8sds’
fg = _pA ds gv

where 7, is the wall shear stress, p is the pressure in the fluid, and § is the component of gravity
along the pipe axis in the negative s direction.
Since the mass of the element is pA ds, we can write the momentum equation as

av
pA ds E:fv+fp+fgv
from which we get
av. TP 10p

dt + pA 9= pOs’
Integrating over the length L of a pipe and then dividing by L, we have

av. Tm,P P2 — p1
dt * pA tg pL

where p; and py are the pressures at the inlet and outlet respectively.
In the steady state, there is no acceleration and dV/dt = 0. The pressure drop is then given by

ToPL
P1—p2=—— + gpL.

The wall shear stress 7, is estimated below for laminar and turbulent flows. Some assumptions
must be made to enable that. It is impossible to determine the viscous force f, through a one-
dimensional analysis, since it is the velocity profile in the duct that is responsible for the shear stress
at the wall.
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9

Figure 7.3: Forces on a fluid element; p is the pressure, g is gravity and ¢ is its component in the
flow direction, 7 is wall shear stress.

Frictional force

For fully developed flow 7, is a function of V. It depends on the velocity profile and acts in a
direction opposite to V. For empirical correlations the expression

f1
=L VIV
T, 42pl |

is used. Here f is the Darcy-Weisbach friction factor!. Thus for a horizontal pipe in the steady state

L 1 _,
Pl—pz—fm§ Ve,
L1

which is commonly used to calculate pressure drops in pipe flow. For non-circular ducts one can use
the the hydraulic diameter defined by 4A/P.

Laminar
The fully developed laminar velocity profile in a circular duct is given by the Poiseuille flow

result
472
VS (T') = Vm ]. - ﬁ y

where V; is the local velocity in the axial direction, r is the radial coordinate, V,, is the maximum
velocity at the centerline, and D is the diameter of the duct. The mean velocity is given by

4

V:7TD2

D/2
/ Vs(r) 2mr dr.
0

1Sometimes, confusingly, the Fanning friction factor, which is one-fourth the Darcy-Weisbach value, is used in the
literature.
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Substituting the velocity profile, we get

_ Vi
V=—
2
The shear stress at the wall 7, is given by
Vs
Tw = —H—F7— )
K or
r=D/2
4
Vm7>
HmD
_ 8uV
D
The wall shear stress is linear relationship
Tw =aV, (7.1)
where
8
o = 5,
which is equivalent to
64
f Ea

where the Reynolds number is Re = |V|D/v.

For laminar flow then, we can assume a linear relationship between the wall shear stress and
the mean fluid velocity. Even if we do not exactly have Poiseuille flow, the proportionality constant
given by it gives an order of magnitude value.

Turbulent
For turbulent flow empirical correlations are usually used. A couple of these are the Blasius

equation for smooth pipes

_0.3164
= Rel/4”’
and the Colebrook equation for rough pipes
1 e/Dp 2.51
W =-2.0 log< 37 + Te f1/2)’

where e is the roughness at the wall. There are many other similar expressions.

|
Example 7.1
Consider a long, thin pipe with pressures p; and ps ate either end. For ¢t < 0, p; — p2 = 0 and there is no
flow. For t > 0, p1 — p2 is a nonzero constant. Find the resulting time-dependent flow. Make the assumption
that the axial velocity is only a function of radial position and time.
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Gext

0-
Figure 7.4: Energy balance in a fluid element.

Gravity force

Buoyancy is important in natural convection where the density change due to temperature has to
be taken into account. In Fig. 7.3 the local component of the acceleration due to gravity along a
pipe can be written as

g(s) = gcosb,
dz

_  dz 2
9o (7.2)

where ¢ is the usual acceleration in the vertical direction, ¢ is its component in the negative s

direction, and dz is the difference in height at the two ends of the element, with z being measured
upwards.

7.1.3 Energy

Conservation of energy for an element of width ds in Fig. 7.4 gives
oT
pAc ds E =Q - QJF + Qezt ds,

where ge.+ is the external heat input per unit length. A Taylor series expansion of Q(s) gives

0

o=+ 2% 454
0s

so that
or  0Q
pAc ot - os + Qext-
The heat rate is
T
Q = pAV T — kA(Z—S, (7.3)

where the first and second terms on the right are due to the advective and conductive transports
respectively. From this point on the conductive term will be neglected except in Section 7.6.
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Tin(t) v — T(s,t) Tt (t)

Figure 7.5: Fluid duct with heat loss.

Since pAV = m is constant, the energy equation is thus

8£ + 87T _ Gext
ot 0s  pAc’

There are two different types of external heating to consider: known heat rate and convective
heat exchange with exterior.

7.2 Validity of one-dimensional approximation
Neglecting axial conduction, the mass, momentum and energy balance equations are

m = constant,

dV 1P 10p
a + p7 _;%a
al + ai _ Gext
ot 0s  pAc’

where

V laminar
Tw ~
V|V| turbulent

7.2.1 No entrance length

It is shown in Section 9.2.1 that for high Reynolds numbers flows there is a small entrance length;
this length will be neglected here.

7.2.2 No axial conduction

Conduction heat transfer will be neglected compared to advection. The effect of small axial conduc-
tion is analyzed below. There is a small boundary layer near the outlet of order a/V which will be
neglected. As a result, the energy equation is first-order in space and can only satisfy one boundary
condition which is the temperature at the entrance.

7.3 Forced convection in ducts

Consider the duct that is schematically shown in Fig. 7.5. The inlet temperature is T}, (t), and the
outlet temperature is T,y (), and the fluid velocity is V. The duct is subject to heat loss through
its surface of the form UP (T — Tw) per unit length, where the local fluid temperature is T'(s, t) and
the ambient temperature is T, (t). U is the overall heat transfer coefficient and P the cross-sectional
perimeter of the duct.
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We assume that the flow is one-dimensional, and neglect axial conduction through the fluid
and the duct. Using the same variables to represent non-dimensional quantities, the governing
non-dimensional equation is

or* oT*
HT* =0
o " ow T
where the nondimensional variables are
S tV T —To
T L’ AT

The characteristic time is the time taken to traverse the length of the duct, i.e. the residence time.
The ambient temperature is

Too () = Too + Too ()

where the time-averaged and fluctuating parts have been separated. Notice that the nondimensional
mean ambient temperature is, by definition, zero. The characteristic temperature difference AT will
be chosen later. The parameter v = UPL/pAV ¢ represents the heat loss to the ambient.

7.3.1 Steady state
The solution of the equation

dT*
dx*
with boundary condition 7%(0) = 0 is

+H(T* —1)=0

T (z*) =1—e o

7.3.2 Unsteady dynamics

The general solution of this equation is

T(s,t) = {f(s —t) +7/Ot M T (t) dt’] e Ht (7.4)

The boundary conditions T(0,t) = T;,(t) and T'(s,0) = To(s) are shown in Fig. 7.6. The solution
becomes

T (t+ — sVe—Hs & He—Ht [t HUT_ (¢ dt' ¥ >
T(s,t) = { in(t — s)e + He ftfs e so(t) dt ort>s (7.5)

To(s —t)e Ht 4 He H? fot ' T (t) dit! fort < s

The t < s part of the solution is applicable to the brief, transient period of time in which the fluid
at time ¢ = 0 has still not left the duct. The later ¢ > s part depends on the temperature of the
fluid entering at s = 0. The temperature, T,,:(t), at the outlet section, s = 1, is given by

Tin(t — e H 4 He Ht ftt—l th/Tvoo(t') dt' for t>1

Tyt () = ,~ 7.6
() {To(l—t)th—FHthfotth Too(t') dt’ for t<1 (7.6)

It can be observed that, after an initial transient, the inlet and outlet temperatures are related
by a unit delay. The outlet temperature is also affected by the heat loss parameter, v, and the
ambient temperature fluctuation, T,,. The following are some special cases of equation (7.6).
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t>s

T(O’ t) = Tzn(t)

Figure 7.6: Solution in s-t space.

7.3.3 Perfectly insulated duct
If H = 0 the outlet temperature simplifies to

Tyt (t) = { Tin(t—1) fort>1

To(l—t) fort<1

The outlet temperature is the same as the inlet temperature, but at a previous instant in time.

7.3.4 Constant ambient temperature

For this T = 0, and equation (7.6) becomes

A Tt —1e H  fort>1
Tou(t) = { To(1—t)e Ht  fort <1

This is similar to the above, but with an exponential drop due to heat transfer.

7.3.5 Periodic inlet and ambient temperature
We take

Tin(t) = Tin + T}, sin wt (7.7)
Tyo(t) = Too sin Qt

so that equation (7.6) becomes

[Tm+Tmsmw (t—1) } *H+mew/Wsin(Qt+¢) fort>1
Tout(t) =

~

To(1 = t)e ' + s T VH? + Q2 sin (U + ¢) fort <1
where

H(l—e Hcosl)+e HQsinl

tang = — -
Q1 —eHcosl)— He Hsinl
Q

tan ¢’ = ——

an ¢ I

The outlet temperature has frequencies which come from oscillations in the inlet as well as the ambi-
ent temperatures. A properly-designed control system that senses the outlet temperature must take



7.3. Forced convection in ducts 132

the frequency dependence of its amplitude and phase into account. There are several complexities
that must be considered in practical applications to heating or cooling networks, some of which are
analyzed below.

7.3.6 Long time behavior

Consider the flow in a single duct of finite length with a constant driving pressure drop. The
governing equation for the flow velocity is equation (??). The flow velocity in the steady state is a
solution of

T(V)V =8 Ap (7.9)

where Ap and V are both of the same sign, say nonnegative. We can show that under certain
conditions the steady state is globally stable. Writing V' =V + V’| equation (??) becomes

v’ 7 N (Y7 /
7 +TV+VHIV+V)=5Ap
Subtracting equation (7.9), we get
av’ - , _
i -TV+VHIV+V)+T(V)V)
Defining
1
E == 2
2V
so that E£ > 0, we find that
dE av’
—— =V
dt dt

= V[TV + V)V + V')~ T(V)V]
=-VV[TV+V)-T\V)] -V?T(V+V’)
If we assume that T'(V) is a non-decreasing function of V', we see that
V'V[T(V+V)=T(V)] >0 (7.10)
regardless of the sign of either V'’ or V, so that

dr
<

— <0
dt —

Thus, E(V) is a Lyapunov function, and V = V is globally stable to all perturbations.

7.3.7 Effect of wall

The governing equations are

oT oT 9T
A 4 VA kAL R P(T - T =
p Cat oV Cax K 8m2+hz i =) =0
T, 2T,
p w220 g4, S0 g p (T~ ) 4 hy Py (T — o) = 0

ot 0z
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Figure 7.7: Effect of wall.

Nondimensionalize, using
Tw - Too

x tV T-T,
e o =X e
v YT T T, *° T Tw
we get
or* oT* 0?T*
ot T o Nage T Hinl )
oT* 0T
Y A= + Hipp (T —T")+ Hpt T =0
8t* 833*2 + ( w )+ 5w
where
PuwAwCyV

/\w = T A . 71 in — )
PwV Ay L PuwAwCyV

In the steady state and with no axial conduction in the fluid

ar

o (T = T5) =0,
d*T

Y+ Hip(Th —T")+ Hout T, =0

Ny

dl.*2

If we assume A\, = 0 also, we get

The governing equation is

where
HYHY

out

Hy=—"——7"-.
HY +HY,

|
Example 7.2

Find the temperature distribution along the finned heat exchanger with two tubes shown in Fig. 7.8. The
over-tube flow is normal to the plane of the tubes.
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Figure 7.8: Finned heat exchanger with two tubes
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Assumptions: One dimensional, steady state, constant properties, constant U, effect of conduction

through fin uniform along tubes.

Variables: T1(z) and T2 (z) are the in-tube temperatures in the lower and upper tubes respectively, m is
the in-tube mass flow rate, ¢ is the in-tube fluid specific heat, x is the coordinate measured from the entrance
and exit plane, L is the length from left to right of each tube, U is the overall heat transfer coefficient between
the in-tube and over-tube fluids, P is the perimeter of the tubes, T is the temperature of the over-tube fluid,

Py is the perimeter of a section of a fin, and R is the thermal resistance between T1(x) and T>(x).

Heat balance gives

(T> — T1),

=~ 8

dTy Py
— 4+ UP(Th —Too) = —
megy TUPM —Te) = 5
dT: P
—me=2 4 UP(Ty — Too) = =2 (Ty - To),
dx R
With
T —T T — T
Tf = 20 Ty =
Tin — Too Tin — Teo
we have
dTy
L+ HTY = (T3 - 1Y),
dx*
dT;
-2 + HT3 = e(Tf - T3),
dx*
where
PL PrL
H = v ;€= L.

Adding and subtracting give

—(H +2e)(T7" = T3),

respectively. Differentiating the first
d2

* % d E3 *
CI?Q(T1 —T15)=—H——(T{ +7T3)

dx*

The solution is
Ty —T5 = Ae"™ 4+ Be™ "™,
where r2 = H(H + 2¢). Also
1 d
T LTy = —— T —T}),
1 + 13 o do (17 5)
- [Ae”” — Befm].
H

(T} +T3) = —H(Tj —T3) + 26(T5 — 1Y),

—H[H + 2¢|(T} — T5) using the second.
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The sum and difference give

7 =

Atz =L, Ty =Ty, so that

Also, at x = 0, T} = 1, from which

Thus

B=-

Limiting behavior

If R — oo, € = 0, the governing equations decouple. The temperatures are T} = e*H’“'*, 5

If H=0, then T\ =T5 =T

m’

Alternatively

; A — BT,

_%(1 + %) [Aem: — Be_mc}.

Ae™t + Be "L = 0.

1 r

5(17—)[1473] =1

B 2

~ (L—r/H)(1+e>E)’
262TL

(1= r/H)(1+ el

For small €, regular perturbation series for T} and T3 give
T =Tio+elf1+ T+,
T5 =T50+ €T3, + T30+,

from which

Mo pre o
do* 1,0 —
;
_T5o HT3 o =0,
dz* E)
and
dTy

dx*

+ HTY, =150 — 11,

T3

d
—7;1 +HT3 =17y — T3,

and so on. These can be easily solved.

dx

7.
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7.4 Other forced convection problems

7.4.1 Two-fluid configuration

Consider the heat balance in Fig. 7.9. Neglecting axial conduction, we have

Ty
prwaW

o1
p1Aicy 9t

o7,
P2A2C2ﬁ

+hi(Tw — T1) + ho(Tw — T2) = 0,

oT
+ plvlcla—; + hy(Ty — Tp,) = 0,

oT:
+ paVaes 52 + ha(Ty = Tyy) = 0.
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Figure 7.9: Two-fluids with wall.

7.4.2 Conjugate heat transfer
7.4.3 Flow between plates with viscous dissipation

Consider the steady, laminar flow of an incompressible, Newtonian fluid between fixed, flat plates at
y = —h and y = h. The flow velocity u(y) is in the z-direction due to a constant pressure gradient
P < 0. The plane walls are kept isothermal at temperature T' = T}y, and the viscosity is assumed to
decrease exponentially with temperature according to

w=exp(1/T).) (7.11)

with boundary conditions v = 0 at y = £h. Integrating, we get

du
T)— =P
u( )dy y+ C

The momentum equation is then

Due to symmetry du/dy = 0 at y = 0 so that C' = 0. There is also other evidence for this.
The energy equation can be written as

d>T du\*
k—s- ({—] =0
dy? + () <dy>

with T' = Ty at y = +h, where k has been taken to be a constant. The second term corresponds

to viscous heating or dissipation, and the viscosity is assumed to be given by Eq. (7.11). We non-
dimensionalize using

=T -T), o=l
The energy equation becomes
dzT* *2 *
0 +ay“el* =0 (7.12)

where
ﬁP2 h4
ko
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high-temperature solution

low~temperature solution \
08 05 04 02 o 02
n

Figure 7.10: Two solutions of Eq. (7.12) with boundary conditions (7.13) for a = 1.

Figure 7.11: Bifurcation diagram.

The boundary conditions are
T =0 for y* = +1 (7.13)

There are two solutions that can be obtained numerically (by the shooting method, for instance)
for the boundary-value problem represented by Eqs. (7.12) and (7.13) for a < a. and above which
there are none. There are other solutions also but they do not satisfy the boundary conditions on
the velocity. As examples, two numerically obtained solutions for ¢ = 1 are shown in Fig. 7.10.

The bifurcation diagram corresponding to this problem is shown in Fig. 7.11 where S is the
slope of the temperature gradient on one wall.

7.4.4 Radial flow between disks
This is shown in Fig. 7.12.

C
Up = —
r
dT
qr = u2nrHT — kK2nrH —
dr
where H is the distance between the disks. With dg,./dr = 0, we get

d d , dr
%(TUTT) = k%(rﬂ)
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r

Figure 7.12: Flow between disks.

For the boundary conditions T'(r1) = T} and T'(rq) = T3, the temperature field is

_ Ty In(re/r) — Toln(ry/7)
In(ry/ry)

T(r)

|
Ezample 7.3

Redo the previous problem with a slightly eccentric flow.

7.5 Natural convection in ducts

We will once again make a one-dimensional approximation. Furthermore we will make the Boussinesq
approximation by which the fluid density is constant except in the buoyancy term. Temperature
differences within the fluid lead to a change in density and hence a buoyancy force that creates
a natural convection. The density in the gravity force term will be often be assumed to decrease
linearly with temperature, so that

P = Po [1 - /B(T - T’ref)]~
The mass, momentum and energy equations are
V= V(t)v
67‘/ _ 10p +Poz
ot pos pA

al + 8£ _ Geaxt
ot ds  pAc’

7.5.1 Open ducts

|
Example 7.
Consider a long, thin, vertical tube that is open at both ends, as shown in Fig. 7.13. The air in the tube
is heated with an electrical resistance running down the center of the tube. Find the steady state temperature
distribution and the velocity of the air due to natural convection.
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ds

Figure 7.13: Vertical tube open at both tubes; an element of length ds is indicated by dashed lines.

Assumptions: One dimensional, Boussinesq approximation, constant gegzt.

Variables: V' is mean velocity, T'(s) is temperature, s axial coordinate starting from s = 0 at lower end,
P is the perimeter at a cross section, « is the proportionality constant between wall shear stress and velocity
defined by Eq. (7.1); p is constant density, A is cross-sectional area, p(s) is pressure, § is the coefficient of
thermal expansion, Ty is a reference temperature for density, g is the component of gravity along the tube,
and gezt is the heat input per unit length.

The mass, momentum and energy equations equations for an element of length ds for a vertical tube are

V' = constant,

1dp Pa
0=———[1-8(T-T. - —V,, 7.14
o ds [ ,8( oo]g oA ( )
dT
& _ leat (7.15)
ds pAc
where Tyef = Too-
Integrating Eq. (7.15)
dext
T= C, 7.16
pVAcS + ( )
Gext
= = T 7.17
pvac” tee (w1

where the condition T'= T at s = 0 at the inlet has been used.
Integrating Eq. (7.14) from s =0 to L

1 (Ed L L Pav
0=—- —pds—/ [I—B(T—Too}gds—/ @ ds,
pJo ds 0 o pA

L L PaV
—*(p(L)—p(O)) —9L+5g/ (T —Two) ds— ——L,
P 0 S pA

use Eq. (7.17)

1 L Geat PaVL
= —— L - + / d - ’
g ’QZ Py 0 pVAcS y pA
_ BYgeat L?  PaVL
T pVAe 2 pA "’
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so that

ex L
V =4 /ngit. (7.18)
2Pac

Only the positive square root is admissible since it does not make physical sense for the fluid inside the tube at
a higher temperature and hence lighter than the fluid outside to fall; see (e) below.

Checks
(a) Dimensions: In Eq. (7.18)

VI=LT™Y [Bl=0""Y [g)=LT"% [geat] = MLT %
[L]=L; [Pl=L; [a]=ML2T7Y [=L?T 2071,
so that
(@ (LT *)(MLT?)(L)
(LY (ML—2T-1)(L2T—20-1)’
=112y

Vl=

(b) Physical sense of final result: V should increase if any one of these parameters independently increases:
B (fluid expands more), g (greater weight difference between inside and outside), gezt (greater temperature
difference between inside and outside), L (greater weight difference between inside and outside). Similarly V'
should decrease if any one of the following independently increases: Pa (greater friction at wall), ¢ (smaller
in-tube temperature rise). v’

(c) Physical sense of intermediate results: temperature distribution (increases linearly with distance from lower
end). v/

(d) Pressure distribution: Integrating Eq. (7.14) from 0 to s

o—_1 (p(s) —p(O)) —gs+Bg /O (T(s’) - Tm) ds' — P:;‘Vs,

1 s Qext , PaV
=—= —p(0) ) — — ) ds’ — ——s,
P (p(s) 7 )> get Bg/o (pVAcs ) Tt

(e) Reverse flow: A negative value of V implies that the inlet is at s = L and so the condition to find C in
Eq. (7.16) is that T = T at s = L. Let us see what happens if we assume that the flow is downward. We can
avoid redoing the algebra and use many of the same equations, including the boundary condition, if we take
the s coordinate starting from the top and growing downward. The temperature distribution is the same, but
gravity changes sign. Thus, in Eq. (7.18) the quantity under the square root is negative if geq¢ is positive, and
no real velocity is possible. If, however, the tube is cooled instead of being heated, a downward flow is set up
due to natural convection.

7.5.2 Closed loops

Let us consider a closed loop, shown in Fig. 7.14, of length L and constant cross-sectional area A
filled with a fluid. The loop is heated in some parts and cooled in others. The spatial coordinate is
s, measured from some arbitrary origin and going around the loop in the counterclockwise direction.
We will also approximate the behavior of the fluid using one spatial dimension. Thus, we will
assume that the velocity V' and temperature T' are constant across a section of the loop. In general
T = T(s,t) but, for a loop of constant cross-sectional area, mass conservation implies that V' is
independent of s, and must be a function of ¢ alone.

Compared to ducts that are open at both ends, there are some simplifications for closed loops.
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9 \_/

Figure 7.14: A general natural convective loop.

e From Eq. (7.2)

L L
dz
g(s) ds = / g— ds,
/0 ( 0 ds

e The integral over a loop of the pressure term vanishes, i.e.

The integral of the momentum equation

=0. (7.19)
/ % 45 =0,
oV 19p Pa -
= STy [1- B(T - T,
ot pOs pA [ A f)}g
over a loop is thus
‘?t/ P ay 8 / Tq(s (7.20)

[173, 174] The simplest heating condition is when the heat rate per unit length, ¢(s), is known
all along the loop. For zero mean heating, we have

/ " fuai(s) ds =0 (721)
Gext(s) > 0 indicates heating, and ge,:(s) < 0 cooling.
7.5.3 Steady state
The steady-state governing equations are
@V _8 / ds (7.22)
VdT _ Geat (3) (7.23)

ds ~ pAc




142

7.5. Natural convection in ducts

KH

Figure 7.15: Bifurcation with respect to parameter H.

The solution of equation (7.23) gives us the temperature field

_ 1 s
T(s) = —— eat(s)) ds' + T
()= o [ gens) ds' + Ty

where T(0) = Ty. Using equation (7.19) it can be checked that T(L) = Ty also. Substituting in
equation (7.22), we get
(7.24)

Pa _ N
pA pAcLV [/ Geat (s )dS/} 9ls) ds

from which

-
\/PaLc Qext (s )ds} g(s) ds

/oL M Geat (') dS'] G(s) ds >0

and none otherwise. Thus there is a bifurcation from no solution to two as the parameter H passes

H = / [/ et (s >ds’} 3(s) ds

The pressure distribution can be found from

Two real solutions exist for

through zero, where

dp PaV _
e R AL I (7.25)
— _y g + % {/ Qext(S)) ds/} g (7.26)

from which

r
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Figure 7.16: Geometry of a square loop.

where p(0) = pg. Using equations (7.19) and (7.24), it can be shown that p(L) = po also.

|
Ezxample 7.5
Find the temperature distributions and velocities in the three heating and cooling distributions corre-
sponding to Fig. 7.16. (a) Constant heating between points ¢ and d, and constant cooling between h and a.
(b) Constant heating between points ¢ and d, and constant cooling between g and h. (c¢) Constant heating
between points d and e, and constant cooling between h and a. (d) Constant heating between points a and c,
and constant cooling between e and g. The constant value is §eqt, and the total length of the loop is L.

Let us write
F(s) = /OS Qezt(s') ds’
G(s) = F(s)g(s)

H:/OLG(S) ds

=\ pie |
/

so that

<
[

™~
—

Il
H_

e
Q
h
&

+

Sy
S~
&~
Q
=
Q
»

PalLc

=4/ BH .
PalLc

The functions F(s) and G(s) are shown in Fig. 7.17. The origin is at point a, and the coordinate s runs
counterclockwise. The integral H in the four cases is: (a) H = 0, (b) H = GextL/8, (¢) H = —GextL/8, (d)
H = Geat L/4.

No real solution for the fluid velocity exists for case (c); the velocity is zero for (a); the other two cases
have two solutions each, one positive and the other negative. The temperature distribution is given by

Toqy=F)
pAcV

and the pressure distribution can be found from equation (7.26). Steady states are not possible for (a) and (c).
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Functions F'(s) and G(s) for the four cases.
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[
Example 7.6
What is the physical interpretation of condition (7.25)7

Let us write

H:/OL [/0 Gewt () ds’} G(s) ds
U v o[ 500
= [ [ aen) d}j [t d]j -/ - [acrre) [ ats) as'] as

The first term on the right vanishes due to equations (7.21) and (7.19). Using equation (7.2), we find that

L
H=—g / Geat(s)2(s) ds (7.27)
0
The function z(s) is another way of describing the geometry of the loop. We introduce the notation
qezt(s) = q;ct(s) - q;mt(s) (7'28)
where
+ QEzt(s) for  geat (S) >0
deat =\ 0 for geat(s) <0
and
- _Jo0 for gext(s) >0
Jeat = —@ext(s) for gext(s) <O
Equations (7.21) and (7.27) thus becomes
L N L
[t ds= [T aze) as (7.29)
L N L
H=—g |:/0 g4 (8)z(s) ds —/0 Aoy (8)2(s) ds (7.30)

From these, condition (7.25) which is H > 0 can be found to be equivalent to

OL q:xt(s)z(s) ds - fOL Qopi(s)z(s) ds
foL qjxt(s) ds foL Qori(8) ds

This implies that the height of the centroid of the heating rate distribution should be above that of the cooling.

7.6 Axial conduction effects

With axial conduction

2
ot Os  pc 0s?2  pAc
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The energy equation is

ot ds  poAc  poc 0s?

|
Ezxample 7.7

Analyze the longitudinal temperature field for small axial conduction.

We have
d?T*  dT*
dx*2 dx*

where A < 1, and with the boundary conditions T*(0) = 0 and T*(1) = T}".
We can use a boundary layer analysis for this singular perturbation problem. The outer solution is

A

—H(T*—1)=0

* —Hz™
out — 1-e

The boundary layer is near * = 1, where we make the transformation

X = z* -1
A
This gives the equation
d>T dr*
wn i3 * —
axz ~ax TR -D=0

To lowest order, we have
2
a=Ty, _ Ty,

=0
dx? dX

with the solution
T;, = A+ BeX
The boundary condition T (X = 0) = T} gives T} = A+ B, so that
T = A+ (T7 — A)e™
The matching condition is
Touter (&" = 1) = Tj, (X — —00)
so that
A=1—¢H
The composite solution is then

T*=1—e " 4 (TF =14 H)el™-D/A 4
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7.6.1 Nondimensionalization
For known heat rate, ge,+ = q(s), is known along the duct. Defining
tv

gives

e @=TgpvaC
Lq L

s* = il
L
* * 2%
A N S
ot* 0s* Os*2
k

where
A =
LV pc

Suitable boundary conditions for this second-order equation may be T* = 0 at s* =0, and T = T7

For convective heat exchange with an overall heat transfer coefficient U, and an external tem-

at s* = 1.
perature of T (s) gives
Defining
x T-T; tV
* _ 7 T* — 7 t* -
e T =T, L’
gives
or*  oT* 0°T*
- A HT*=H
R o ’
where
5= k _ UpL
- LVpc’ - pVAe
To nondimensionalize and normalize equations (7.20) and (??), we take
* t ! * S * u * T— TO ~% g * q
"= s ==, = 7179 = N 1720 g = q = —
T L VGl/2 AT G1/2 g Gm
where
v PalL P?a*L pOA G %nﬁgpgA?
= = — T = —— = -
poA’ Bgpg A2’ Pa’ P3a3Le
Substituting, we get
du* 1
* — T*"‘* d *
pre +u /0 g as
o*T*

OT" 1 0T
*Y5 * K
o T e — G+ K

(7.31)

(7.32)
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where

kA
" Pal?c

The two nondimensional parameters which govern the problem are G and K.
Under steady-state conditions, and neglecting axial conduction, the temperature and velocity

* 1 o * *
= */ q"(s7) dsj

V/J/ dsl] §*(s*) ds*

All variables are of unit order indicating that the variables have been appropriately normalized.
For a = 8u/D, A =7D?/4, and P = 7D, we get

1 Gr (D\'
T 81927 Pr \ L

__1_ (DY
T 32Pr \ L

where the Prandt]l and Grashof numbers are

are

ue
pr="E2
"T %
gmgBL?
Gr = dmIPZ
" 2k

respectively. Often the Rayleigh number defined by
Ra = Gr Pr

is used instead of the Grashof number.
Since @* is of O(1), the dimensional velocity is of order (8vL/D?)Gr/2. The ratio of axial
conduction to the advective transport term is

K
= G

ST 1/2
(&)
Taking typical numerical values for a loop with water to be: p = 998 kg/m?, 1 = 1.003 x 1073 kg/m
s, k=0.6 W/m K, ¢, =100 W/m, g = 9.91 m/s?, 3 =10.207 x 107> K=, D =0.01 m, L = 1 m,
c=4.18 x 103 J/kgK, we get the velocity and temperature scales to be
VGY? =
ATGY? =
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and the nondimensional numbers as

G =1.86 x 1072 (7.33)
K =447%x107" (7.34)
Gr = 3.35 x 101 (7.35)
Ra = 2.34 x 10*2 (7.36)
€=328x10"° (7.37)

Axial conduction is clearly negligible in this context.
For a steady state, equations (7.31) and (7.32) are

1
oo [T
0

B
T = (")

€ U
ds*2 ds*

Integrating over the loop from s* = 0 to s* = 1, we find that continuity of T* and equation (7.21)
imply continuity of dT*/ds* also.

Conduction-dominated flow
If A\ = G'?/e < 1, axial conduction dominates. We can write

U =1qg+ Aiy + N+ ...
T(s) = To(s) + NT1(s) + N2 Ta(s) + ...

where, for convenience, the asterisks have been dropped. Substituting into the governing equations,
and collecting terms of O(A?), we have
1 —
Ug :/ Tog ds
0

d*Ty

ds? =0

The second e_quation7 along with conditions that Ty and dTy /ds have the same value at s = 0 and
s =1, gives Ty = an arbitrary constant. The first equation gives @y = 0.
The terms of O(\) give

1
0
d2T1 _ dT‘O
gz~ as) o, (7:39)

The second equation can be integrated once to give

T, s
_— = d A
75 /Oq(S) s +
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and again

AT

Continuity of Tj(s) and dT;/ds at s =0 and s = 1 give

Al

q(s") ds/] ds" + As+ B

1"

q(s") ds’] ds" + A+ B

respectively, from which

and that B can be arbitrary. Thus

le/os l/oan(s’) ds'] ds”—i—s/ol [/05

where T'(0) is an arbitrary constant. Substituting in equation (7.38), gives

ul:_/ol{/os l/os q(s) ds'] ds”}ﬁds—f—/ol /OS”q(s’) ds’} ds”/olsgds

The temperature distribution is determined by axial conduction, rather than by the advective ve-
locity, so that the resulting solution is unique.

"

q(s") ds'] ds" +T1(0)

"

Advection-dominated flow

The governing equations are

1

U z/ Tq ds

— O —

_dT n d*T

U— = €e—

ds ¢ ds?

where € < 1. Expanding in terms of ¢, we have

=g + ety + €U + . ...

T: 70+€T1+62T2+...

To O(€%), we get

1
’(7,():/ Tog ds
0
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from which

_ 1 /8
Ty = — q(s) ds’
Uup Jo

uozi/ol Uosq(s’) ds’}gds

Axial conduction. therefore, slightly modifies the two solutions obtained without it.

7.7 Toroidal geometry

The dimensional gravity function can be expanded in a Fourier series in s, to give

2mns 2mns
- . Z c s -
g(S) - ~ |:gn Ccos L + gl S L

The simplest loop geometry is one for which we have just the terms

2 2
g(s) = gf cos ? + ¢ sin % (7.40)

corresponds to a toroidal geometry. Using

equation (7.40) becomes

g(s) = gcos <2Zs — gb())

Without loss of generality, we can measure the angle from the horizontal, i.e. from the three o’clock
point, and take ¢y = 0 so that

g(s) = gcos (2ms/L)
The nondimensional gravity component is
g = cos(2ms)

where the * has been dropped.
Assuming also a sinusoidal distribution of heating

q(s) = —sin(2ws — @)

the momentum and energy equations are

1
V= / T(s) cos(27s) ds (7.41)
0
_dT . d*T
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The homogeneous solution is
Th = BeV¥/<+ A

The particular integral satisfies

T, VdI, 1 .
B2 e ds ¢ om@ms—9)
Integrating, we have
dT, V- 1
2 T eos(2ms —
ds e 2me cos(2ms — ¢)
1
= —— [cos(27s) cos ¢ + sin(27s) sin ¢
2me
Take
T, = acos(27s) + bsin(27s)
from which
dT,
an = —2masin(2ws) 4+ 2wb cos(27s)
s
Substituting and collecting the coefficients of cos(27s) and sin(27s), we get
L L
€ 2me
—2ma — Kb = _siné
€ 2me

The constants are
(V/)27me?) cos ¢ + (1/€) sin ¢

42 4+ V2 /€2
b —(1/€)cos ¢ + (7‘7/271'62) sin ¢
A72 + V2 /e2
The temperature field is given by
T=Ty+T,

Since T'(0) = T'(1), we must have B = 0. Taking the other arbitrary constant A to be zero, we have
1
PRCI YR

The momentum equation gives

_ 1% 1 . 1 Vv . .
T= [(27“2 cos ¢ + ~sin ¢> cos(2ms) + <_e cos ¢ + ez Sin qS) sm(27rs)}

v (V)2me?) cos ¢ + (1/€) sin ¢
2(4n2 + V2 /e?)

which can be written as

- — 1
VipV (477262 ~ 1. cos ¢> — %sirub =0 (7.43)
T

Special cases are:
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e c=0

Equations (7.41) and (7.42) can be solved to give
1

T = —— [cos(27s) cos ¢ + sin(27s) sin @)
2rV

_ cos ¢

V=4= po

On the other hand substituting € = 0 in equation (7.43) gives an additional spurious solution
V =0.

® c— 0

We get that V — 0.
e p=10

We get

0
V= 1/ﬁ—47r262
—,/ﬁ — 472€2

The last two solutions exist only when e < (167%)71/2.

e p=m/2

The velocity is a solution of

V3 4+ Var2e? — % =0

Figure 7.18 shows V-¢ curves for three different values of e. Figure 7.19 and 7.20 show V-¢
curves for different values of ¢. It is also instructive to see the curve V-Ra, shown in Figure 7.21,
since the Rayleigh number is directly proportional to the strength of the heating.

The bifurcation set is the line dividing the regions with only one real solution and that with
three real solutions. A cubic equation

2 +pr+qg=0

has a discriminant

3 2
p_ P .7

27 4

For D < 0, there are three real solutions, and for D > 0, there is only one. The discriminant for the
cubic equation (7.43) is

1 1 5 )
_ 1 22 L L
D= o (47r € — -cos (b) + 1 (esin @)

The result is shown in Fig. 7.22.
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Figure 7.19: V-¢ curves.
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Figure 7.22: Region with three solutions.
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Figure 7.20: More V-¢ curves.
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7.7.1 Dynamic analysis
We rescale the nondimensional governing equations (7.31) and (7.32) by

1

Vi = 27 G1/2 v
* 1 -
- 2rGY/? r
to get
dv !
— 4+ V= Tgd
I + /0 g ds
or 1 _orT G/2K 0°T
L v @ il
ot +27r 0s @t 2 0s?
where the hats and stars have been dropped.
We take § = cos(27s) and ¢ = —sin(27s — ¢). Expanding the temperature in a Fourier series,
we get

T(s,t) =To(t) + Z [T5(t) cos(2mns) + T (t) sin(27ns)]

n=1

Substituting, we have

and

@-Fi 4T, (2 )+ﬁin(2 )+V§:[— T sin(2mns) + nT,, cos(2mns)]
dt dt cos(«mns dt S ™ms ni, s ™s ni,, cos(zmns

n=1 n=1

o0
= —G [sin(27s) cos ¢ — cos(27s) sin ¢] — 272G 2K Z [T cos(2mns) + T, sin(27ns)]
n=1
Integrating, we get

7y
dt

Multiplying by cos(27rms) and integrating

1dT¢ 1
3 d;" + %VT;; = §Gsin¢ — 7erCv'1/2KTﬁ1

Now multiplying by sin(27ms) and integrating

1dr;, m_,.. 1 2~1/2 s
5t 7§VTm7—§Gcos¢f7rmG KT,

Choosing the variables
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x|

Figure 7.23: Bifurcation diagram for Z.

and the parameters

a= g sin ¢ (7.44)
b= % cos ¢ (7.45)
c=2GY?*K (7.46)
we get the dynamical system
% —y—a (7.47)
% =a—xz—cy (7.48)
% =—-b+ay—cz (7.49)

The physical significance of the variables are: x is the fluid velocity, y is the horizontal temperature
difference, and z is the vertical temperature difference. The parameter c is positive, while a and b
can have any sign.

The critical points are found by equating the vector field to zero, so that

g—z=0 (7.50)
a—TZ—cy=0 (7.51)
—b+ay—cz2=0 (7.52)

From equation (7.50), we have § = Z, and from equation (7.52), we get z = (—b+2?2)/c. Substituting
these in equation (7.51), we get
P+ 2 —b)—ac=0 (7.53)

This corresponds to equation (7.43), except in different variables.
To analyze the stability of a critical point (Z, 7, Z) we add perturbations of the form

r=71+a (7.54)
y=g+y (7.55)
z2=z+72 (7.56)
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Substituting in equation (7.47)-(7.49), we get the local form

d T -1 1 0 i 0
— |y | =] -2 —-¢c —-Z y |+ | =27 (7.57)
dt o - - ’ 1ot
y T c z 'y
The linearized version is
d x’ -1 1 0 '
pr : =| -z —-c¢ - y: (7.58)
Y r —c z

No tilt, with axial conduction (a =0, ¢ # 0)

From equation (7.53), for a = 0 we get

from which

The z coordinate is

The bifurcation diagram is shown in Figure 7.23.

Stability of conductive solution
The critical point is (0,0,—b/c). To examine its linear stability, we look at the linearized

equation (7.58) to get

d x -1 1 0 x!
pn y | =1 b/c —c 0 Yy’ (7.59)
z 0 0 —c 2

The eigenvalues of the matrix are obtained from the equation

—(1+4+ M) 1 0
b/c —(c+ ) 0 =0
0 0 —(c+A)
which simplifies to
b

(c+ ) (1+/\)(c+)\)—E =0

One eigenvalue is

I
|
o

A
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Since ¢ > 0 this eigenvalue indicates stability. The other two are solutions of

/\2+(c+1))\+(c—9):0

which are
o= S| —(es1)— \/(c+ 1)2—4(0—12)]
VR B 1)+\/(c+ 1)24((:[;)]

Ao is also negative and hence stable. A3 is negative as long as

(c+1)+\/(c+1)24(cb) <0

c
which gives

b<c?

This is the condition for stability.
In fact, one can also prove global stability of the conductive solution. Restoring the nonlinear
terms in equation (7.57) to equation (7.59), we have

da’

T
d /
dfytifxlfcylfxlzl
&
ds
dii _ —cz’—i—ac’y’
Let
E(Z’,y,Z) _ 1,/2 +y/2 +Z/2
Thus
1dE b ,dx’+ ,dy’+ ,dz
Y Susied AT Suidh
2dt o dt Va7 dt
— _éz& 4 I/y/ Cy'2 _ 62/2
C
b / N2 12 12
=——("—y) = (c=-)y" —cz
Since
E>0
dE
— <0
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for 0 < b < ¢?, E is a Liapunov function, and the critical point is stable to all perturbations in this
region. The bifurcation at b = ¢? is thus supercritical.

Stability of convective solution
For b > c%, only one critical point (v/b — c2,vb — 2, —c) will be considered, the other being
similar. We use the linearized equations (7.58). Its eigenvalues are solutions of

—(1+ ) 1 0
c —(c+N) —Vb—c |=0
Vb—c2  Vb—c2  —(c+\)

This can be expanded to give
NN (1 +20) +Ab+e)+2(b—c*)=0

The Hurwitz criteria for stability require that all coefficients be positive, which they are. Also the
determinants

D1=1—|—26
Cl142e 2(b—¢%)
Ds = 1 b+c
1+2¢ 2(b—c?) 0
D3= 1 b+C 0

0 1+2c  2(b—c?)

should be positive. This requires that

c(l+4c) .

— if 1/2
b< . < /

c(l+4c) .
b>1_720 if C>1/2

With tilt, no axial conduction (a # 0, ¢ = 0)
The dynamical system (7.47)-(7.49) simplifies to

L
ar Y
@—a—xz
dt

dz

el X

gt + zy

The critical points are £(v/b, Vb, a/v/b). The linear stability of the point P* given by (v/b, Vb, a/v/b)
will be analyzed. From equation (7.58), the solutions of

—(1+XA) 1 0

—a/Vb X —Vb |=0
Vb Vb =
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are the eigenvalues. This simplifies to

A2+ A% 4 A(b+ %)+2b:0 (7.60)

For stability the Hurwitz criteria require all coefficients to be positive, which they are. The deter-
minants

D=1
1 2b
D2_’1 b—I—a/\/E‘
1 2b 0
Dy=|1 b+a/Vvb 0
0 1 2b

should also be positive. This gives the condition (b + a/v/b) — 2b > 0, from which, we have
a>b? (7.61)

for stability. The stable and unstable region for P* is shown in Figure 7.24. Also shown is the
stability of the critical point P~ with coordinates —(v/b, v/b, a/v/b). The dashed circles are of radius
G /2, and the angleof tile ¢ is also indicated. Using equations (7.44) and (7.45), the stability condition

(7.61) can be written as
sin ¢ - G\ 2
cos3/2 ¢ 2

As a numerical example, for the value of G in equation (7.33), P* is stable for the tilt angle range
¢ > 7.7°, and P~ is stable for ¢ < —7.7°. In fact, for G < 1, the stability condition for P* can be

approximated as
a\ /2
o (3)

The same information can be shown in slightly different coordinates. Using & = v/b for Pt
and equation (7.45), we get

¢_

2 cos¢
The stability condition (7.61) thus becomes

tang < I

The stability regions for both P4+ and P~ are shown in Figure 7.25.

The loss of stability is through imaginary eigenvalues. In fact, for PT, substituting a = b*/2 in
equation (7.60), the equation can be factorized to give the three eigenvalues —1, +iv/2b. Thus the
nondimensional radian frequency of the oscillations in the unstable range is approximately v/2b.

The effect of a small nonzero axial conduction parameter c is to alter the Figure 7.61 in the
zone 0 < b < c.
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Figure 7.24: Stability of critical points P+ and P~

Figure 7.25: Stability of critical points P™ and P~ in (¢, Z) space.

a=b3/2

+
P’stable \
\\, Both Ptand P~
G2~ \unstable
- |
I
! b
i
I
I
’/
J
Pstable v
b2

> Pstable

in (b, a) space.
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Figure 7.26: z-t for a = 0.9, b= 1.

7.7.2 Nonlinear analysis

Numerical

Let us choose b = 1, and reduce a. Figures 7.26 and 7.27 show the z-t and phase space representation
for a = 0.9, Figures 7.28 and 7.29 for a = 0.55, and Figures 7.30 and 7.31 for a = 0.53. The strange
attractor is shown in Figures 7.32 and 7.33. Comparison of the three figures in Figures 7.34 shows
that vestiges of the shape of the closed curves for a = —0.9 and a = 0.9 can be seen in the trajectories

ina=0.

Analytical
See Appendix.

7.7.3 Known wall temperature

The heating is now convective with a heat transfer coefficient U, and an external temperature of

Ty(s). Thus,

Neglecting axial conduction

q=PU(T - Ty)

Pa- B [F_
pO—AV =7 ; T(s)g(s) ds (7.62)
VO =y [T~ Tuls)] (7.63)

where v = UP/poAc?. Multiplying the second equation by eIV JV, we get

4 (eﬂs/vf) _ J sl
ds \%

2The sign of « appears to be wrong.
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Figure 7.27: Phase-space trajectory for a = 0.9, b = 1.
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Figure 7.28: z-t for a = 0.55, b = 1.
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Figure 7.29: Phase-space trajectory for a = 0.55, b = 1.
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Figure 7.30: z-t for a = 0.53, b = 1.
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Figure 7.31: Phase-space trajectory for a = 0.53, b = 1.
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Figure 7.32: 2-t for a =0, b= 1.
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7.7. Toroidal geometry

space trajectory for a =0, b = 1.

Figure 7.33: Phase

Figure 7.34: Phase-space trajectories for b = 1.
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Integrating, we get

Since T(L) = T(0), we get

The velocity is obtained from

POZ— B L B ~y s s ~
v === vs/V _T/ VS/VT "N ds' + T d
sev =5 [ {3 [ as b i) ds

This is a transcendental equation that may have more than one real solution.

|
Example 7.8

Show that there is no motion if the wall temperature is uniform.

Take T, to be a constant. Then equation (7.63) can be written as

@:lds
T—Ty Vv

The solution to this is
T=Ty+K eV

where K is a constant. Continuity of T" at s = 0 and s = L gives K = 0. Hence T' = T%,, and, from equation

(7.62), V = 0.

Assume the wall temperature to be
Tw(s) = —sin(2ws — @)

The temperature field is

= ’ rl (2:2?(17?%;4?2)) - <2f<isfffa;/ﬂz>>

Bibliography

A.S. Dorfman, Conjugate Problems in Convective Heat Transfer, CRC Press, Boca Raton, FL,
2010.
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Figure 7.35: Flow in tube with non-negligible wall thickness.

Problems

. Determine the single duct solutions for heat loss by radiation ¢ = Pea (T4, — T%).

. A sphere, initially at temperature 7} is being cooled by natural convection to fluid at Toc. Churchill’s correlation
for natural convection from a sphere is

_ 0.589 Ra}/*
Nu =2+

b
[1 + (0.469/Pr)9/16] e
where
9B(Ts — TOO)D3
va '
Assume that the temperature within the sphere T'(t) is uniform, and that the material properties are all
constant. Derive the governing equation, and find a two-term perturbation solution.

Rap =

. The velocity field, u(r), for forced convection in a cylindrical porous medium is given by
u’ +r 1 — s2u+ 5% Da = 0,

where s and the Darcy number Da are parameters. A WKB solution for small Da has been reported as®

pal1 e—s(1-7)
u = a - T .

Re-do to check the analysis.

. Consider one-dimensional steady-state flow along a pipe with advection and conduction in the fluid and lateral
convection from the side. The fluid inlet and outlet temperatures given. Use the nondimensional version of
the governing equation to find the inner and outer matched temperature distributions if the fluid thermal
conductivity is small.

. Plot the exact analytical and the approximate boundary layer solutions for Problem 4 for a small value of the
conduction parameter.

6. Show that no solution is possible in Problem 4 if the boundary layer is assumed to be on the wrong side.

7. Consider one-dimensional unsteady flow in a tube with a non-negligible wall thickness, as shown in Fig. E.34.

There is conduction along the fluid as well as along the wall of the tube. There is also convection from the
outer surface of the tube to the environment as well as from its inner surface to the fluid. Find the governing
equations and their boundary conditions. Nondimensionalize.

. Consider the hydrodynamic and thermal boundary layers in a flow over a flat plate at constant temperature.
Starting from the boundary layer equations

Ju  Ov
— 4+ —=0 7.64
ox + oy ( )
2
LN (7.65)

Ty
Ox Oy Oy?
or or 9%T

change to variables f(n) and T*(n) and derive the boundary layer equations

2" 4 ff" =0 (7.67)
" P !’
™"+ %fT* =0 (7.68)

3K. Hooman and A.A. Ranjbar-Kani, Forced convection in a fluid-saturated porous-medium tube with isoflux wall,
International Communcications in Heat and Mass Transfer, Vol. 30, No. 7, pp. 1015-1026, 2003.
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10.

11.
12.

13.

14.
15.

16.

17.

18.

19.

20.

21.

22.

and the boundary conditions. Solve equations (7.67) and (7.68) numerically by the shooting method for different
Pr and compare with results in the literature.

For Problem 1, derive the momentum and energy integral equations. Using cubic expansions for u/uc and
T*, derive expressions for the boundary layer thicknesses. [Explain Momentum integral method?]

For natural convection near a vertical plate, show that the governing boundary layer equations

ou v,
dr By
ou du 8%u
== == T_—T z -
uam—i—vay 98( oo)+l/ay2
or oT o%T
U— +v— =

oz oy @ Oy?
can be reduced to
PR =2+ T =0 (7.69)
" +3PrfT" =0 (7.70)

with appropriate boundary conditions. Solve equations (7.69) and (7.70) numerically by the shooting method
for different Pr and compare with results in the literature.

Find the pressure distributions for the different cases of the square loop problem.

Consider the same square loop but tilted through an angle 7* where 0 < T* < 27. There is constant heating
between points a and ¢, and constant cooling between e and g. For the steady-state problem, determine the
temperature distribution and the velocity as a function of T*. Plot (a) typical temperature distributions for
different tilt angles, and (b) the velocity as a function of tilt angle.

Find the steady-state temperature field and velocity for known heating if the loop has a variable cross-sectional
area A(s).

Find the temperature field and velocity for known heating if the total heating is not zero.

Find the velocity and temperature fields for known heating if the heating and cooling takes place at two different
points. What the condition for the existence of a solution?

What is the effect on the known heat rate solution of taking a power-law relationship between the frictional
force and the fluid velocity?

For known wall temperature heating, show that if the wall temperature is constant, the temperature field is
uniform and the velocity is zero.

Study the steady states of the toroidal loop with known wall temperature including nondimensionalization of
the governing equations, axial conduction and tilting effects, multiplicity of solutions and bifurcation diagrams.
Illustrate typical cases with appropriate graphs.

For a thin, vertical pipe compare the wall shear stress to mean flow velocity relation obtained from a two-
dimensional analysis to that from Poiseuille flow.

Find the combination of fluid parameters that determines the rate of heat transfer from a closed loop with
known temperature distribution. Compare the cooling rate achieved by an ionic liquid to water in the same
loop and operating under the same temperature difference.

Consider a tall natural circulation loop shown in Fig. 7.36 consisting of two vertical pipes of circular cross
sections. The heating pipe has a diameter D, and that of the cooling side is 2D. The heat rate per unit length
coming in and going out are both ¢. Find the steady state velocity in the loop. Neglect the small horizontal
sections and state your other assumptions.

Set up a controller for PID control of the velocity x to a given value, x5, in the toroidal natural convection
loop equations

dx

— =y — 7.71
priat (7.71)
d

dit/ =asing — zz (7.72)
© _ heosp+ (7.73)
— = —0cCos T .

dt v

where a and b are held constant. Use the tilt angle ¢ as control input, and show numerical results.
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el
|

Figure 7.36: Tall natural circulation loop.

23. For a duct of varying area A(s), show that

ov oV P
p(——i—V—) + — Tw =0.

ot Os A

where 7, is the wall stress and P is the sectional perimeter.
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CHAPTER 8

MULTIDIMENSIONAL CONDUCTION

8.1 Separation of variables

Steady-state conduction in a rectangular plate.

VT =0
Let T(x,y) = X (2)Y (y). See Table 8.1.
8.1.1 Similarity variable
or_ o
ot~ " ox2

8.2 Steady-state problems

See [216].

8.3 Transient problems
8.3.1 Two-dimensional fin
The governing equation is

or o’T  9°T
cpdx dyLE =Lk <8m2 + 83;2) — hdz dy(T — Two)

which simplifies to

Lor _or ot

- = — 2 —
aot o2 a2 (T = Tw)

where m? = h/kL, the Biot number.
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Table 8.1: Summary of PDE solutions with separation of variables
Equation type — Parabolic Hyperbolic Elliptic
E " 82%u ou 2 02%u 82%u o%u n 82%u
uation o — = — 2 - =2 gr, g% _
q oz2 ot o2 o 922 T 9y2

Name of equation
Variables

Independent
variable 1

Independent
variable 2

Condition 1(a)
Condition 1(b)
Condition 2(a)

Condition 2(b)

Heat equation

u(z,t)

u(0,t) = 0 (homogeneous)
u(L,t) = 0 (homogeneous)

u(z,0) = f(z) (inhomogeneous)

Wave equation

u(zx,t)

u(0,t) = 0 (homogeneous)
u(L,t) = 0 (homogeneous)
u¢(z,0) = 0 (homogeneous)

u(z,0) = f(z) (inhomogeneous)

Laplace’s equation

u(z,y)

0<z< L,

0<y<Ly

u(0,y) = 0 (homogeneous)
u(Lz,y) = 0 (homogeneous)
u(x,0) = 0 (homogeneous)

u(z, Ly) = f(z) (inhomogeneous

Separation
of variables

u(z,t) = X (z)T(t)

u(z,t) = X (z)T(t)

u(z,y) = X(2)Y (y)

ODE 1

Homogeneous conditions

X"+ XX =0

X"+ A2X =0

X(0) = X(L) =0

X"+ XX =0

X(0) = X(Ly) =0

. nmw nmw nmw

Eigenvalues Anzf,n:1,2,3, An:f,n:1,2,3,.., )\n:L—I,n:LQ,B,...
Eigenfunctions Xn = Apsin (Anx) Xn = Apsin (Anz) Xn = Apsin (Anx)

ODE 2 T, +aX2T, =0 T) 4+ a?X2T, =0 Y —X2Y, =0

General solution
Homogeneous condition

Solution

T, = Bn, exp(—a)\%t)

T, = Bn, exp(—a)\%t)

Tn = By, cos (aAnt) + Cp sin (adnt)

T,(0)=0=Cn=0

Tn = By cos (aAnt)

Y, = Bp cosh (Apy) + Cp sinh (A
Yn(0) =0= Bn =0

Y, = Cy sinh (\ny)

Typical solution

General solution

Inhomogeneous condition

Euler-Fourier formula

Up = cp sin (Anx) exp (—a)\it)
o0
u = Z Un
n=1

flx)= Z cn sin (Apx)

2
Cn =

1
=7 /OL f(z)sin (Apz) dx

Up = cp sin (Anz) cos (adnt)
oo
i=u
n=1
o0
flz) = Z cn sin (A\nx)
n=1

2 (L ,
Cn = Z/o f(z)sin (A\pz) dx

Up = cp sin (Apz) sinh (Any)
o0
=3
n=1

(oo}
flx) = Z ¢n sin (Apx) sinh (An 1
n=1
2 La

"= Ly sinh (MnLy) Jo

(z)
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Figure 8.1: Two-dimensional fin.

In the steady state

o*T  0°T 9
92 + ain —m (T - T)

Consider a square of unit side with § = T — T, being zero all around, except for one edge
where it is unity.
Let

O0(z,y) = X(2)Y (y)
so that
1 d2X 1 a2y
— = = )2
X dz? Xaz ™
This leads to one equation

d’X
— +AX =0
dx? *
with X (0) = X (1) = 1. Thus
X(x) = Asin Az + B cos A\x

where due to the boundary conditions, B =0 and A = nm, n = 1,2,.... Another equation is

d?Y
W (m*+ XY =0
with

Y (y) = Asinh Vm?2 + n27w2y + B cosh v/ m? + n2r2y

The condition Y (0) = 0 gives B = 0. Thus

0(z,y) = ZA” sin nrx sinh \/m?2 + n2n2y

|
Ezample 8.1
Find the steady state temperature distribution in a square plate with uniform heat generation and uniform
temperature at the boundary.
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Variables: T'(z,y) = temperature distribution; (z,y) = coordinates of a point on the plate with = and
y coordinates parallel to the sides and the origin at one corner; Q4 = heat generation per unit volume; k =
thermal conductivity of plate.

The problem

Ox? + Ay?
BCs: T(0,y) = T(Ly) = T(a,0) = T(a, L) = T,

02T  &*T Qg
Tk

can be written as
926 026
+ = = -1,
0X2  9Y?
BCs: 60(0,Y) =0(1,Y) =60(X,0) =60(X,1) =0,

where

, 0

= %(T*Tol

=

(a) First method
The equation can be written as
9’0 9’0 -0
ax2 " ay2 7

where

QQ X2.

0=20
+2k

with boundary conditions

Do x2 oLy = L, O(X,1) = L x?,
2k 2k 2k

This can be split up into four problems: the same equation with each one of the following boundary
conditions.

0(0,Y) =0, O(X,0) =

©(0,Y) =0, ©(X,0) =0, ©(L,y) =0, 6(X,1) =0,
0(0,Y) =0, ©(X,0) = &XQ, O(L,y) =0, ©(X,1) =0,

2k
0(0,Y) =0, 6(X,0) =0, O(L,y) = 22, 6(X,1) =0,

0(0,Y) =0, ©(X,0) =0, O(L,y) =0, O(X,1) = %X?

Each of the four problems can be solved by separation of variables, and the results added.

(b) Second method!
The solution can be written as

0(X,Y) =0,(X,Y)+0,(X,Y),

where
026 026
9 X;L 8Y; =0, 0, = homogeneous solution
920 920
BX; BY;) =-1, 0p = particular solution.

1From P.A. Ramachandran, Advanced Transport Phenomena: Analysis, Modeling, and Computations, Cambridge
University Press, Cambridge, U.K., 2014.
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The particular solution is not unique. For example one can take
1
0, = = (1 — 2.
b= 5(1—a?)

From separation of variables, the homogeneous solution is

(oo}
On = Z Ap cosh(Ay) cos(Az).

n=0

The complete solution is

1 oo
0= 5(1 —z?) + nzz:oAn cosh(Ay) cos(Az),

where

A= g(n+1).

From the Fourier expansion of the boundary condition at y = 1
16h2 sin(nm/2)

Apy = _—
" n373 cosh(nm/2)

(b) Third method?

- L? 2
T(z,y) = Z {Cy sin Apx cosh Ay} + 927 {% _ (E) }

n=1

|
Ezxample 8.2
Computer problem: Use a finite difference method to calculate the temperature field in the previous
problem (choose specific numerical values of the constants).

8.4 Radiating fins

8.5 Non-Cartesian coordinates
Toroidal, bipolar.

Shape factor.

Moving boundary problem at a corner.
Bibliography

M.N. Ozisik, Heat Conduction, John Wiley, 1980.

2From D.W. Hahn and M.N. ;Ozi§ik, Heat Conduction, John Wiley, New York, 2012.
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Problems

1. Show that the separation of variables solution for V2T = 0 for a rectangle can also be obtained through an
eigenfunction expansion procedure.

2. Consider steady-state conduction in bipolar coordinates shown in
http://mathworld.wolfram.com/BipolarCylindrical Coordinates.html
with a = 1. The two cylindrical surfaces shown as v = 1 and v = 2 are kept at temperatures 77 and T%,
respectively. Sketch the geometry of the annular material between v = 1 and v = 2 and find the temperature
distribution in it by solving the Laplace’s equation V27T = 0.

3. Set up and solve a conduction problem similar to Problem 2, but in parabolic cylindrical coordinates. Use
Morse and Feshbach’s notation as shown in

http://www.math.sdu.edu.cn/mathency/math/p/p059.htm

4. Consider an unsteady one-dimensional fin of constant area with base temperature known and tip adiabatic.
Use the eigenfunction expansion method to reduce the governing equation to an infinite set of ODEs and solve.

5. Consider conduction in a square plate with Dirichlet boundary conditions. Find the appropriate eigenfunctions
for the Laplacian operator for this problem.

6. Consider a square plate of side 1 m. The temperatures on each side are (a) 10°C, (b) 10°C, (c¢) 10°C, and
(d) 10 4 sin(wz) °C, where z is the coordinate along the edge. Find the steady-state temperature distribution
analytically. Write a computer program to do the problem numerically using finite differences and compare
with the analytical results. Choose different grid sizes and show convergence.

7. A plane wall initially at a uniform temperature is suddenly immersed in a fluid at a different temperature.
Find the temperature profile as a function of time. Assume all parameter values to be unity. Write a computer
program to do the problem numerically using finite differences and compare with the analytical results.



CHAPTER 9

MULTIDIMENSIONAL CONVECTION

See [216].

9.1 Governing equations

The following equations are for constant density and viscosity. The sources (or drivers) are terms
that generate momentum or heat. The boundary conditions can also be drivers.

Mass:
V-V =0. (9.1)

Momentum:

ov

pE‘va-VV:V'T‘f‘Pf,

where f is the body force per unit mass. A common case is gravity for which f = g, the
acceleration due to gravity. For a Newtonian fluid

T=—pl+u(VV +(VV)"),

which gives the Navier-Stokes equation

ov -

P +pV-VV=uVV_Vp+jf, (9-2)
ot —_— —— ————
v advection diffusion sources

accumulation

where

_ {p[l — B(T — Tyer)]  for natural convection
p= :

P otherwise

The Boussinesq approximation in natural convection allows for density change due to temper-
ature in the body force term while keeping it constant elsewhere.
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Energy: For a Fourier fluid

aT
PCor +pcV - VT = kVT +Q, + @, (9.3)
v advection diffusion sources

accumulation

where @), and
o= pu(vv+(vv)'):vv

_ (Vi Vi oV
—# 8xj &rz 8xj

are the generation of heat and viscous dissipation per unit volume respectively.

9.1.1 Nondimensionalization

Using z. and t. as the characteristic length and time scales, respectively, we have
t=1t't.; x=1z"z,

so that Egs. (9.1), (9.2), and (9.3) for a constant density fluid become

V* . V* — 0,
ov* 1
V* . V*V* — 7v*2v* . V* * *
o + Re p + .f )
oT* 1
V* VT = VT +QF + o
8t* =+ Pe + Qg + )
orT* 1 be
P —+ Pe + Qg + Re ’
where
V=V'Vy Vo=t p=p pal/th
V=V /xc; T :(T—Tref)/AT; f 2; ; ;
te T
Qg pCATQg + ( )
v, V. Ve
Re — % (Reynolds number); Pe = CTIC (Péclet number); Ec = p ACT (Eckert number).

The momentum and thermal diffusivities are v = u/p and o = k/pc respectively. Sometimes Re Pr
is used instead of Pe, where the Prandtl number Pr=v/a.

9.1.2 Advection and diffusion

Advection is transfer that is due to bodily motion of the material. The relation between the transfer
length ¢, and the transfer time ¢, is the velocity V' so that ¢, = V't,. Both solids and fluids can thus
transfer heat due to advection. Diffusion, on the other hand, is transfer due to molecular motion.
The property that governs its rate is the thermal diffusivity «. The diffusion length ¢4 and time tq4
are related by 2 = at,.
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Advection and diffusion can both be present. Consider a cube of fluid of side L that is at a
higher temperature AT than the rest. Assume first that the cube moves at velocity V' without the
heat diffusing. The rate of heat transfer due to advection is then

Qadv = (pLg)(CAT)(V/L)

If, on the other hand, the cube did not move and the heat merely diffused, the rate of heat transfer
by conduction would be of the order of

Qaig = k(6L*)(AT/L).

The ratio is

Qadv _ (pLS)(CAT)(V/L)
Qaigf ~ k(6L*)(AT/L)
_1VL
“6a
_ Pe
=5

As a numerical example, for air with V' =1 m/s, L = 0.1 m, Pe = 5000. In forced convection it is
common for the advective heat transfer to be much larger than the diffusive.

Similar diffusion processes also occur with momentum (for which the appropriate ratio is the
Reynolds number) and mass (mass Péclet number). The ratio of the momentum to heat transfer
is the Prandtl number Pr = v/a; the ratio of the thermal to mass diffusion is the Lewis number
Le. Turbulence greatly enhances diffusion, and turbulent diffusivity is much higher than its laminar
counterpart.

9.2 Flows

9.2.1 High Reynolds number flows

See Fig. 9.1. The time t taken by a fluid particle to traverse a distance x along the plate is roughly
2/V. In this time interval the lateral spread of momentum due to diffusion is the hydrodynamic
boundary layer thickness & ~ (vx/V)'/2. The thermal boundary layer thickness is op ~ (az/V)/2.

In a pipe there is growth of the boundary layers from all sides until they meet at the centerline.
The hydrodynamic and thermal entrance lengths for developing flow in a pipe of diameter D are
thus ze p, ~ (D/2)2V/v and .4 ~ (D/2)*V/a, respectively. Empirical relations are

Ten  }0.05(VD/v) laminar
D 1.359(VD/v)'/*  turbulent

and

Tey  )0.05(VD/v) Pr laminar
D 10 turbulent

Beyond this point the flow is fully developed hydrodynamically or thermally.
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Figure 9.1: Boundary layer on a flat plate.

9.2.2 Low Reynolds number flows

|
Ezxample 9.1
(From Incropera et al.) 20 °C air at 40 m/s flows parallel to a 0.2 m by 0.2 m thin, flat plate which is at
100 °C. The air flows both above and below the plate. The drag force parallel to the plate is measured to be
0.075 N. What is the rate of heat transfer from the plate?

Assume: Modified Reynolds analogy.

Variables: v = the dynamic viscosity; Ts = the temperature of the plate; Toc = the temperature of the
air flow; Uso = the velocity of the air flow; Fiy = the drag force; C'y = the friction coefficient; Pr = Prandtl
number; h = convective heat transfer coefficient.

The friction coefficient can be determined by the following relation that as

U2
Fy=0cy2 =4,
2Py
= pUZ A’
Then the convective heat transfer coefficient A can be determined through

C .
7f =St Prz/‘g,

= (7h ) Pr2/37
pUsocp

h= CrpUsocp
2pr2/3
2F;  pUsocp
pUZ A 2py2/3’
Fycp
Uso APr2/3’

)

Then the heat rate is given by
Q =2hA(Ts — Too).

|
Example 9.2
For fully-developed laminar flow determine the relation between the maximum and the bulk temperature
in (a) a circular pipe, and (b) flow between flat plates.
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|
Ezxample 9.3
Consider the wing of an aircraft as a flat plate of length 2.5 m in the flow direction. The plane is moving
at 100 m/s in air at 0.7 bar, —10°C. The top surface of the wing absorbs solar radiation at a rate of 800 W/m?2.
Estimate the steady-state temperature of the wing, assuming it to be uniform.

[Clarify this.]
Variables: v = the dynamic viscosity; Ts = the temperature of the plate; Too = the temperature of the
air flow; Uso = the velocity of the air flow; h = convective heat transfer coefficient.
The Reynolds number is
Uoo L

Re = =1.404 x 107;

so that the flow is turbulent. Using
Nuyz, = 0.037Re?*/ 5Pr'/3;
and
_ Nupk
=7
the convective heat coefficient Ay can be determined.
Then considering the energy balance :

Qabsorb = Qeonv = 2hlA(Ts - Too)? (95)

the temperature of the plate Ts can be determined.

h (9.4)

|
Ezample 9./

Measurements show the following Reynolds and Nusselt numbers for convection from a heated object.
Re Nu
40.0 3.38
126.5 | 5.79
400 9.89
1265 16.92
4000 28.93

Show that the data fit a power law of the form Nu = CRe™, and find C and m.

Since In Nu = InC 4+ mIn Re, we expand the table to get

Re In Re Nu In Nu
40.0 3.6889 | 3.38 1.2179
126.5 | 4.8402 | 5.79 1.7561
400 5.9915 | 9.89 2.2915
1265 7.1428 | 16.92 | 2.8285
4000 8.2940 | 28.93 | 3.3649

A linear regression of In Re and In Nu obtained using MATLAB (shown in Fig. 9.2) gives: InC = —0.5,
and m = 0.47, so that the linear best fit is

InNu = —-0.5+40.471nRe,
Nu = 0.6065 Re?47.
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32 7
3 y=047*-05 / 7
281 A 1
26 ﬂ/ g ]
24+ e 1

221 // T

16F yd .

141 / 4

Figure 9.2: Linear regression between x = In Re and y = In Nu.

|
Ezxample 9.5
Computer problem: Write a computer program to determine the temperature profile in a flat plate laminar
boundary layer for Pr = 0.7.

9.2.3 Potential flow

[178]
If the heat flux is written as

q = pcul — kVT
the energy equation is
V-q=0
Heat flows along heatlines given by

dx _ dy _ dz
pcTu, — k(0T /0z) — pcTu, — k(0T /dy)  pcTu, — k(0T /0z)

The tangent to heatlines at every point is the direction of the heat flux vector.
Two-dimensional flow
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9.3 Leveque’s solution

Leveque (1928)

9.4 Multiple solutions

See [175].

9.5 Boundary layers

9.5.1 Flat plate

|
Ezxample 9.6
From the governing equations for an incompressible fluid (continuity, Navier-Stokes, energy), derive the
ODE:s for the hydrodynamic and thermal boundary layers for laminar flow over a flat plate.

Assume: steady state and boundary layers.
Governing equations:

ou n ov 0 tinuit
- -_— = continul
or Oy Y

ou ou 0%u

U— +v— =v—- momentum,
oz Oy Oy?
orT N oT 0T

Uu— +v— = a—5 energy.

oz Oy Oy? 8y

To obtain the ODEs, define a stream function ¢ (z,y) as

oY
u=—,
oy
__ %
T oz’
which will satisfy the continuity equation. Then define
P U
Uso V VT
where
Uco
N=Y\/ —
v
Using chain rule we get
_ W
=%y’
_%on
~ On oy’

Il
S IS
3
S‘:Q
<
5 |3
5&
NS
8
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and

__ [ve Of | uce [ ¥

- (uoo Uoo BIJF 2 uoo:):f)7
1 [T (df

A (ndn f)'

ou Uoo d2f

Ox 2z ! dn?’

ou Uoo d2f
S Rt
Oy NV vz dn2’

0?u i d3f

Differentiating these

ay?  vx dpd’
Substituting back into the momentum equation and we get
d3 d? d d
27f+f—f=0, Withf:—f:Oatn:O,—leatn%oo.
dn3 dn? dn dn
Use
" T—"Ts
T =
Too —Ts

and T* = T*(n) in the energy equation to get
d?>T*  Pr _ dT*
=
dn? 2 dn

=0, with 7%(0) = 0, T*(c0) = 1.

9.5.2 Falkner-Skan

9.6 Heat exchangers

[112, 163]

Shell and tube heat exchangers are commonly used for large industrial applications. Compact
heat exchangers are also common in industrial and engineering applications that exchanger heat
between two separated fluids. The term compact is understood to mean a surface to volume ratio
of more than about 700 m?/m3. The advantages are savings in cost, weight and volume of the heat
exchanger.

The fin efficiency concept was introduced by Harper and Brown (1922). The effectiveness-NT'U
method was introduced by London and Seban in 1941.

A possible classification of HXs is shown in Table 9.1.

9.6.1 Parallel- and counter-flow

We define the subscripts h and ¢ to mean hot and cold fluids, ¢ and o for inlet and outlet, 1 the end
where the hot fluids enters, and 2 the other end. Energy balances give
dg=U(T, —T.) dA (9.6)
dq =+tm.C. dT, (9.7)
dq = —thh dTh (9.8)
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Table 9.1: Classification of HX (due to Shah [179], 1981

According to

Types of HXs

FEzxamples

Transfer processes

Direct contact

Indirect contact

(a) direct transfer,
(b) storage, (c)
fluidized bed

Surface Compact

compactness Non-compact

Construction Tubular a) double pipe
b) shell and tube
c) spiral tube

Plate a) gasketed,

b) spiral,
¢) lamella

Extended surface

tube fin

Regenerative

a)

b)

a) rotary disk
b) rotary drum

Flow arrangement

Single pass

) parallel flow
) counterflow
c) crossflow

Multipass

(a) extended surface
cross counter flow,
(b) extended surface
cross parallel flow,
(c) shell and tube
parallel counterflow
shell and tube
mixed, (d) shell
and tube split

flow, (e) shell and
tube divided flow
Plate

Number of fluids

Two fluid

Three fluid

Multifluid

Heat transfer

Single-phase convection mechanisms on both sides

Single-phase convection on one side, two-phase

convection on other side

Two-phase convection on both sides

Combined convection and radiative heat transfer

186
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> cold

. w hot

-« cod

4 hot

Figure 9.3: Parallel and counter flow.

(a) parallel flow

(a) counter flow
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where the upper and lower signs are for parallel and counterflow, respectively. From equations (9.7)

and (9.8), we get

1 1
—d + = d(T, — T,
q(mwh rma) (T = Te)

Using (9.6), we find that

1 1 )Zan—n)

-U dA +
v <mhch mccc Ty —Te

which can be integrated from 1 to 2 to give

oa(hs ) B

thh mCCC (Th - TC)Z

From equation (9.9), we get

thh mcCc

—qT( S )z(Th—Tch—(Th—Tc)l

where g7 is the total heat transfer rate. The last two equations can be combined to give

qgr = UAAT 14

where
(Th — Te)1 — (Th — Te)2
ln[(Th - Tc)l/(Th - TC)Q}

is the logarithmic mean temperature difference.
For parallel flow, we have

ATypig =

(Th,i - Tc,i) - (Th,o

ATpntd =
" I [(Ths — Ted)/ (Thoo

Tc,o)
Te.0)]

(9.9)
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x flow

y flow

Figure 9.4: Schematic of crossflow plate HX.

while for counterflow it is

(Th,i - Tc>0) - (Th,o - Tc,i)
ln[(Th,i - Tc,o)/(Th,o - Tc,i)]

We an write the element of area dA in terms of the perimeter P as dA = P dx, so that

A,I'lmtd =

To(z) =Ty + Tfr’f”g

Th(z) =Th1 — q(x)

Thus

dq 1 1
Y up +
ar 4 (mhch mC>

With the boundary condition ¢(0) = 0, the solution is

Ty, —T. 1 1
q(;[;) = 71h’1 ’11 {1 — exXp |:—UP ( - =+ . ):| }
nCr + MaC th’h mcCc

9.6.2 Plate heat exchangers

There is flow on the two sides of a plate, 1 and 2, with an overall heat transfer coefficient of U.
Consider a rectangular plate of size L, x L, in the z- and y-directions, respectively, as shown in Fig.
9.4. The flow on one side of the plate is in the a-direction with a temperature field T, (x,y). The
mass flow rate of the flow is m, per unit transverse length. The flow in the other side of the plate
is in the y-direction with the corresponding quantities Ty (z,y) and m,. The overall heat transfer
coefficient between the two fluids is U, which we will take to be a constant.

For the flow in the z-direction, the steady heat balance on an elemental rectangle of size dz x dy
gives

Ty,
o de =Udz dy (T, — Ty)

Cy My dy

where ¢, is the specific heat of that fluid. Simplifying, we get

T,
20,R5 % =T, ~ T, (9.10)
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where R = 1/2U is proportional to the thermal resistance between the two fluids, and C, = ¢, m,.
For the other fluid

oT,
dy

2C,R=L =T, — T, (9.11)

These equations have to be solved with suitable boundary conditions to obtain the temperature
fields Ty (z,y) and Ty(x,y).
From equation (9.11), we get

0Ty

T. =T, +CR

(9.12)

Substituting in equation (9.10), we have

1 07T, 1 9T, 9 T, _0
Cy 0xr  C, Oy 0xdy

Nusselt (Jakob, 1957) gives an interesting solution in the following manner. Let the plate be
of dimensions L and W in the z- and y-directions. Nondimensional variables are

x
‘=I
n= Z
W
o, = Lo = Tui
’ Tz,i - Ty,i
9. — Ty —Ty.i
Y T;c,z - Ty,i
UWL
a =
Cy
b UWL
Cy
The governing equations are then
00
a(0, —0,) = —8—5 (9.13)
00
b0, —0,) = =2 9.14
(6. ~8,) = 5! (9.14)
with boundary conditions
0, =1 at&=0 (9.15
0,=0 atn=0 9.16
Equation (9.14) can be written as
00
8—; + b0, = bo,
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Solving for 6, we get

,r] I
6, =t (cos) +o [ oule e dn')
0

From the boundary condition (9.16), we get

so that
17 !
0y (&) :be_bn/ 0.(&, )™ dnf
0

Using the same procedure, from equation (9.13) we get

5 !
0.(&,m) = €% +ae™* / 0,(& m)e™ de’
0

Substituting for 8,, we find the Volterra integral equation

& L,
0ul€,m) = e abe @0 [ [T, (e gy
0 0

for the unknown 6,,.
We will first solve the Volterra equation for an arbitrary A, where

IS L,
0.(6,m) = e % + ab/\e_(“Eern)/ / 0.(¢' " )es 0 de" dny
0o Jo
Let us express the solution in terms of a finite power series

0,(6,m) = ¢o(&,n) + Ap1(&,m) + N2a(&,m) + ...+ N0 (€,m) (9.17)

This can be substituted in the integral equation. Since A is arbitrary, the coefficient of each order
of A\ must vanish. Thus

¢0(£vn> = e—aﬁ
£
—_ —(a&+bn) 1 al +bny’ ’ /
$1(6,m) = abe /0 /0 b0, 1)e€ 0 dg’ dy

& L,
¢)2(£’77) — abe—(a§+bn)/ / ¢1 (6/777/)6115 +bn df/ dn/
0 0

& L,
¢>n(f,77) _ abef(a§+bn)/ / ¢n—1(§/a n/)eaE +bn dﬁ/ dn/
0 0
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The solutions are

go =€ ¢
o1 = afe‘“f(l - e_b")
1
b2 = Ga*e (1 — e — bne™"")
_ 1 3¢3 _ —ag —bn —bn 1 2,2 —bn
¢3—2X3a§6 (1—e bne 2br]e )

1 _ _ _ 1 _ 1 _
b = Ea"g”e “5(1—6 1 _ bpe b"—...—i(nil)'b” Iyn=le b”)

Substituting into the expansion, equation (9.17), and taking A = 1, we get

where the ¢s are given above.

[

Example 9.7
Find a solution of the same problem by separation of variables.
Taking

Ty(z,y) = X(2)Y (y)
Substituting and dividing by XY, we get
1 0T 1 dYy

— — —+2R=0
Cy Ox JrCy dy *

Since the first term is a function only of z, and the second only of y, each must be a constant. Thus we can

write
dX 1
e~ x=o0
dx camz(a+ R)
ay 1
Y=0

—t+ ——
dy  cymy(a—R)
where a is a constant. Solving the two equations and taking their product, we have

T c [ x N y :|
= exp | —
Y7 a+R P czmg(a+ R)  cymy(a— R)

where c is a constant. Substituting in equation (9.12), we get

T c { x 4 y ]
= exp |—
*Ta_RP cemgz(a+ R)  cymy(a — R)

The rate of heat transfer over the entire plate, @, is given by

L—y
Q=0C, /0 [To(La,y) — T2 (0,9)] dy

I L,
— C,C - _ _2
e yeXp{ Co(@a+R)  Ca(a—R) }

The heat rate can be maximized by varying either of the variables Cy or Cy.
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9.6.3 HX relations
The HX effectiveness is

_Q
Qmaa:
_ Ch(Thi — Tho)
Cmin(Th,i - Tc,i)
Cc(Tc,o - Tc,i)
Cmin (Th,i - Tc,i)

€

where
Cmin = IIliIl(C’}17 CC)
Assuming U to be a constant, the number of transfer units is

AU
Cmin

NTU =
The heat capacity rate ratio is Cr = Chin/Cmaz-

Effectiveness-NTU relations

In general, the effectiveness is a function of the HX configuration, its NTU and the C'g of the fluids.
(a) Counterflow

e 1 —exp[-NTU(1 — CRr)]
1 —CRrexp[-NTU(1 — Cg)]

so that €e - 1 as NTU — oo.
(b) Parallel flow

1 —exp[-NTU(1 - CR)]
N 1+ Cgr

€

(¢) Crossflow, both fluids unmixed
Series solution (Mason, 1954)

(d) Crossflow, one fluid mixed, the other unmixed
If the unmixed fluid has C = C,,,;», then

e =1—exp[-Cgr(1l —exp{—NTUC,})]
But if the mixed fluid has C' = C,,,;n
e = Cr(1 —exp{—Cr(1 —e """}

(e) Crossflow, both fluids mixed
(f) Tube with wall temperature constant

e=1—exp(—NTU)
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Pressure drop

It is important to determine the pressure drop through a heat exchanger. This is given by
Ap G?
P 2001

pP1 Ap1 2 pP1
Ke+1—-0?)+2(= 1)+ —(1-0?-K,)=
( ) (p2 ) fAcpm ( )p2

where K. and K. are the entrance and exit loss coefficients, and o is the ratio of free-flow area to
frontal area.

9.6.4 Design methodology
Mean temperature-difference method: Given the inlet temperatures and flow rates, this method
enables one to find the outlet temperatures, the mean temperature difference, and then the heat
rate.

Effectiveness-NTU method: The order of calculation is NTU, €, ¢mq, and gq.
9.7 Porous medium analogy

See Nield and Bejan, p. 87 [138].

9.8 Heat transfer augmentation

9.9 Maldistribution effects

Rohsenow (1981)

9.10 Microchannel heat exchangers

Phillips (1990).

9.11 Radiation effects

See Ozisik (1981).
Shah (1981)

9.12 Transient behavior

Ontko and Harris (1990)
For both fluids mixed

dT A ,
Me— +rmnen (T} = T7") + thea(T3" — T5) = 0

For one fluid mixed and the other unmixed, we have

T oT.
pAcza—tQ + pVQACQa—I2 +hP(T —Ty) =0
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9.13 Correlations

9.13.1 Least squares method

Possible correlations are

y(z) = Z apzk
k=0

y(m) = ap + a1/2x1/2 + a1z + (13/21‘3/2 + a2w2 + ...

y(x) = ax™ + bz" + ...

y(x) = / a(k)z® dk where — 1<z <1
k

=0
A power-law correlation of the form

y = cx"

satisfies the invariance condition given by equation (?7).

9.14 Compressible flow

9.15 Natural convection
9.15.1 Governing equations
9.15.2 Cavities

9.15.3 Marangoni convection

See [214].

|
Ezxample 9.8
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A beverage can 150 mm long and 60 mm in diameter is initially at 27 °C and is to be cooled by placement
in a refrigerator at 4 °C. In the interest of maximizing the cooling rate, should the can be laid horizontally or

vertically?

Assume: (a) Heat transfer from the can is by natural convection. (b) neglect heat transfer from the sides.

(c) Heat transfer from a vertical cylinder is assumed to be as from a vertical flat plate.

Variables: g = acceleration due to gravity; 8 = coefficient of volumetric expansion; Ts = exterior temper-
ature of cylinder; Too = refrigerator temperature; v = coefficient of dynamic viscosity; a = thermal diffusivity;
D = diameter of cylinder; L = length of cylinder; Pr = v/a = Prandtl number; k = thermal conductivity of

air.
Horizontal cylinder

Ty — Too) D3

Rap = 22 )D°
ra

1/6

. 0.387Ra
Nup = {0.60 + 5777 (
[1+ (0.559/Pr)9/16]

Nupk
D K
Qn =hnDL(Ts — Teo)

h=
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Vertical cylinder

9B(Ts — Too) L3

Rap = =——>—>22",
rvo
3 2

— 0.387Ra}/®

Nup, =< 0.825 + 75 (

[1+4 (0.492/Pr)9/16]
- mLk7
L

Qv = hrDL(Ts — To)

The optimum orientation of the can depends on whether Q; or @ is greater.
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Problems

1. For parallel and counterflow heat exchangers, I obtained the temperature distributions

T —T. 1 1
Th(z) =Ty — — b0l [1 — exp{—UP ( 4+ ) ac}:| , (9.18)
1+ (mhpen/mcce) Mmpch  Mece
Tha —T. 1 1
Te(z) =Toq £ — ot — "0l [1 — exp{—-UP ( -t ) z}} (9.19)
(heee/mhpen) £ 1 Mpch  Mcce

for the hot and cold fluids, respectively. As usual the upper sign is for parallel and the lower for counterflow;
1 is the end where the hot fluid enters (from where z is measured) and 2 is where it leaves. Please check.

2. For a counterflow heat exchanger, derive the expression for the effectiveness as a function of the NTU, and also
the NTU as function of the effectiveness.

3. (From Incropera and DeWitt) A single-pass, cross-flow heat exchanger uses hot exhaust gases (mixed) to heat
water (unmixed) from 30 to 80°C at a rate of 3 kg/s. The exhaust gases, having thermophysical properties
similar to air, enter and exit the exchanger at 225 and 100°C, respectively. If the overall heat transfer coefficient
is 200 W/m?2K, estimate the required area.

4. (From Incropera and DeWitt) A cross-flow heat exchanger used in cardiopulmonary bypass procedure cools
blood flowing at 5 liters/min from a body temperature of 37°C to 25°C in order to induce body hypothermia,
which reduces metabolic and oxygen requirements. The coolant is ice water at 0°C and its flow rate is adjusted
to provide an outlet temperature of 15°C. The heat exchanger operates with both fluids unmixed, and the
overall heat transfer coefficient is 750 W/m?K. The density and specific heat of the blood are 1050 kg/m? and
3740 J/kg K, respectively. (a) Determine the heat transfer rate for the exchanger. (b) Calculate the water flow
rate. (c) What is the surface area of the heat exchanger?



CHAPTER 10

POROUS MEDIA

[109, 138, 211]

10.1 Governing equations

The continuity equation for incompressible flow in a porous medium is

V-V=0 (10.1)

10.1.1 Darcy’s equation

Consider the porous medium schematically shown in Fig. 10.1. The flow is in between the granular
solid, and so the corresponding length scale is the free space between them. The Reynolds number
in Eq. (9.2) is thus small and so inertia terms on the left side can be neglected. Taking, furthermore,
the viscous stress to be proportional to the velocity, we get the simplest model for the momentum
equation in a porous medium, which is Darcy’s law

Vp = —%V + pf (10.2)
where f is the body force per unit mass. Here K is called the permeability of the medium and
has units of inverse area. It is similar to the incompressible Navier-Stokes equation with constant
properties where the inertia terms are dropped and the viscous force per unit volume is represented
by —(pu/K)V. Sometimes a term cpodV /0t is added to the left side for transient problems, but it
is normally left out because it is small. The condition on the velocity is that of zero normal velocity
at a boundary, allowing for slip in the tangential direction.

From equations (10.1) and (10.2), for f = 0 we get

Vip=0

from which the pressure distribution can be determined.

10.1.2 Forchheimer’s equation
Forchheimer’s equation which is often used instead of Darcy’s equation is
Vp = —%V — e K~V2p| V|V + pf

where c; is a dimensionless constant. There is still slip at a boundary.

196
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O

Figure 10.1: Schematic of porous medium.

10.1.3 Brinkman’s equation

Another alternative is Brinkman’s equation
_ M ~ 2
Vp = —?V—I—MV V +pof
where fi is another viscous coefficient. In this model there is no slip at a solid boundary.

10.1.4 Energy equation

The energy equation is

T
(pc)m% + pc,V - VT = k,,V°T

where k,, is the effective thermal conductivity, and

(PC)m = ¢pcy + (1 — B)(pC)m

is the average heat capacity. The subscripts m refers to the solid matrix, and ¢ is the porosity of
the material. An equivalent form is

T
aa— +V.VT = a,,V*T
ot
where
km
Oy, = —
PCp
o= (PC)m
PCp

See [1].
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10.2 Forced convection

10.2.1 Plane wall at constant temperature

The solution to

is

For

the energy equation is

or

The boundary conditions are

Writing

or Oy

~ Kop

o Ox
K op

C ndy

U
zr Pe, >1
Qo

or ot _ o

198
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we get

O iy
Ay < T dn oy

de U

== oo Tw - -

( ) dnV amx

o*T d?0 U

a 0 Too Tw 7 5
Oy>? ( ) dn? o,z

so that the equation becomes

" 1 r_
0" + 2179 =0
with
0(0)=0
f(o0) =1

We multiply by the integrating factor e’ /4 to get

% (e"2/49’) =0

The first integral is
0 = Cre /4
Integrating again we have
n 2 4 /
9:01/ e dy + O
0

With the change in variables = 7/2, the solution becomes

n/2
0 =2C, / e * dx
0
Applying the boundary conditions, we find that C; = 1/y/m and Cy = 0. Thus

2 (2,
0= — e " dx
ﬁ/o
n
= f—
erf 5
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The heat transfer coefficient is defined as

q
h
T'w - Too
k0T
Ty —Ts Oy
0
dy
The local Nusselt number is given by
hx
Nuy = —
o
dy o
_ 1 [T=
VTV am
- 1 Pe-1/2

|
Ezxample 10.1
Find the temperature distribution for flow in a porous medium parallel to a flat plate with uniform heat
flux.

10.2.2 Stagnation-point flow

For flow in a porous medium normal to an infinite flat plate, the velocity field is

u=Cxzx
= —Cy

The energy equation is

0T o 0T _ | PT

Ox Oy Oy?
10.2.3 Thermal wakes
Line source
For Pe, > 1, the governing equation is
oT 0T
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where the boundary conditions are

oT
—=0aty=0

dy
0=V [ (-T2 dy
Writing
U
n=y
a77l:r
T-T, Ux
0(n) = s
(77) q//km (679
we find that

or T kn VU \U 2 dn”\ ap,

or _ 4 [omdd [ U
0y  kn \V Uzxdy\ apmz
T ¢ [apmdd U

Oiyz  km %dnamx

/
OT _pd  [om (_196_3/2) i <_

Substituting in the equation, we get
1
0" = —=(0+no")
2
The conditions (10.3)-(10.4) become

0
—_— = t =
o Oatn=0

/ 0dy=1

The equation (10.5) can be written as
1d
0" =—=— (no
3 an 1)
which integrates to

1
0 = —5n0 +Cy

Since #’ = 0 at n = 0, we find that C; = 0. Integrating again, we get

0= Che /4

2

1 !/
Zp32 4

k'rn

/i)

201

(10.3)

(10.4)

(10.5)
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y b !
L{E | gravity

Figure 10.2: Stability of horizontal porous layer; the surfaces A and B are a distance H apart.

Substituting in the other boundary condition
1:/ Gdn:C’g/ e~/ dy = 2(/7Cy

from which

1
C —
*Tom
Thus the solution is
_ 1 e~ /4
2\/m
or
1 ¢ rop -Uy?
T-Te=—="—(—
< 2ymky, (Ux) Xp(4amx)
I
Ezample 10.2
Show that for a point source
7.2
T-T d (=

10.3 Natural convection

10.3.1 Linear stability

This is often called the Horton-Rogers-Lapwood problem, and consists of finding the stability of a
horizontal layer of fluid in a saturated porous medium heated from below. The two-dimensional
geometry is shown in Fig. 10.2.

The governing equations are

V-V=0
~Vp— LV ipg=0
K
T
oaa—t—l—V-VT:amVQT

p=poll —pB(T—Tp)]
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where g = —gj. The basic steady solution is

V=0

T:TO+AT<1—%)

=po— +3ﬁAT yj—z
P =DPo—pog |Y B H Yy

For constant heat flux AT = ¢/ /k,,. We apply a perturbation to each variable as

V=V+V
T=T+T
p=p+p
Substituting and linearizing
V-V =0
—Vp' = =V' = BpT'g =0
P BpoT'g
or’ AT , 9
——w' =y, T
5 Tw = v
Using the nondimensional variables
" X . amt
x* = =
o’ ocH?’
HV' T Ky
V/* — T/* — /% —
O AT P Ol

the equations become, on dropping s and *s

V-V=0
—-Vp—-V+RaTk=0
oT 9
2Ty = T

5 w=V

where

 pogBKHAT

MOy,

Ra

From these equations we get
2 2
V*w = RaVyT
where

82

V= 2
H = 5r2

Using separation of variables

w(z,y, z,t) = W(y) exp (st + ikyx)
T(z,y,2,t) = O(y) exp (st + ik, )
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Substituting into the equations we get

where

Isothermal boundary conditions

204

The boundary conditions are W = © = 0 at either wall. For the solutions to remain bounded as
x,y — 00, the wavenumbers k, and k, must be real. Furthermore, since the eigenvalue problem is

self-adjoint, as shown below, it can be shown that s is also real.
For a self-adjoint operator L, we must have

(u, Lv) = (Lu,v)
If

oP 0
_oP . 0Q

vL(u) — uL(v) = o oy

then

kAhmm%wmwﬂdV=/<g§+2§

= [ V- (Pi+Qj) dv

14

:/n4m+@)
S

If n-(Pi+@Qj) = 0 at the boundaries (i.e. impermeable), which is the case here, then L is self-adjoint.

Thus, marginal stability occurs when s = 0, for which

from which

The eigenfunctions are

W =sinnnmy
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where n =1,2,3,..., as long as

2.2 2
nem
Ra = +k
()
For each n there is a minimum value of the critical Rayleigh number determined by

dRa n?n? n2m?
_2< - +k) {—k2+1]

dk
The lowest critical Ra is with kK = 7 and n = 1, which gives
Ra. = 4r*
for the onset of instability.
Constant heat flux conditions
Here W = dO/dy = 0 at the walls. We write

W =Wy +a?Wq +...
O =0y +a%0, +...
Ra = Rag + o*Ray + . ..

For the zeroth order system

d*Wy

dy? =0

with Wy = dO¢/dy = 0 at the walls. The solutions is Wy = 0, ©g = 1. To the next order

d*W
dy21 = WO — Raoeo
d?0,
e + W, =06

with Wy = d©;/dy = 0 at the walls. Finally, we get Ra. = 12.

10.3.2 Steady-state inclined layer solutions

Consider an inclined porous layer of thickness H at angle ¢ with respect to the horizontal shown in
Fig. 10.3
Introducing the streamfunction 1 (z,y), where

_ W

=5,
%

-,

u
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Figure 10.3: Inclined porous layer.

satisfies the continuity equation. Darcy’s equation becomes

,@ — ﬁ% = pog [1 7ﬂ(TfT0)] sin ¢,

Jdr K Oy
9  poy _
"oy T Ko P [1 = B(T — Ty)] cos ¢.

Taking 0/0y of the first and 9/9z of the second and subtracting, we have

82—1/) @ = _pogﬁK 8—Tcos¢— 6—Tsin¢
ox2 oy L Ox Oy ’

The energy equation is

ouoT opoT\_ (0T 0T
oy 0x oxoy) T\ ox?  O0y?)’

Side-wall heating

The non-dimensional equations are
0% 0%y oT oT
522 8—y2:—Ra (81:C05¢_8ysm¢>7
0vOT _0vOT 9T 0T
Oy 0x  dx 9y  O0x2  Oy?’
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With a parallel-flow approximation, we assume [176]

v =1v(y)
T=Czx+6(y)

The governing equations become

2
27? — Ra sinqéj—z 4+ RCcos¢p =0
d?6 dy
ap ~ay ="

An additional constraint is the heat transported across a transversal section should be zero. Thus

1/2 8T
ul'—— ) dy=0 10.6
/1/2 ( 855) Y ( )

Let us look at three cases.

(a) Horizontal layer
For ¢ = 0° the temperature and streamfunction are

2
T:Cx—y[HR“C (4y2—3)}
24
RaC
o 4

Substituting in condition (10.6), we get
C (10R — Ra®>C? — 120) = 0

the solutions of which are

C=0
C = 1 10(Ra — 12)
" Ra
1
=——/1 - 12
C T 0(Ra )

The only real solution that exists for Ra < 12 is the conductive solution C = 0. For C' > 12, there
are two nonzero values of C' which lead to convective solutions, for which

RaC
e = 3
12
Nu= 15" Race

For ¢ = 180°, the only real value of C' is zero, so that only the conductive solution exists.

(b) Natural circulation
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Let us take C'sin¢ > 0, for which we get

P = g (1 — cosh%)

(07

Nu= " 2Bsinh & + aC cot ¢
where
a? = RC'sin ¢
B _ 1+ Ccoto
cosh 5

and the constant C is determined from

B? /sinh 2
C—(Sm O[—1>—Bco‘c¢><coshoz—sinhoz):O
« 2 o

2C

(¢) Antinatural circulation
For C'sin ¢ < 0, for which we get

_B B
Yo = C (1—cosh2>
B

Ny = —
QBsinhg + BC cot ¢
where
% = —RC'sin¢
Be_ 14 Ccot ¢
coshg

and the constant C is determined from

2 .
C—B— (smﬁ —1) —Bcot(é(coshg—QSinhB

20\ B B

End-wall heating
Darcy’s law is

or

V) =R ( sin ¢ + 8TCOS(;S)
dy

ox

The boundary conditions are

orT
P 0,%——1 at == 3
¥ =0, aT:O at r==+-

2

2

)-o
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With a parallel-flow approximation, we assume

¥ =1(y)
T =Cz+0(y)
The governing equations become
d?o dy
ap ~Cay ="
9%y de )
873/2 — Rcosqbd—y — RCsing =0

An additional constraint is the heat transported across a transversal section. Thus

1/2 aT
ul'—— ) dy=1 10.7
/_1/2 ( 8z> Y ( )

Let us look at three cases.

(a) Vertical layer
For ¢ = 0° the temperature and streamfunction are

T=Czx+ B sin(ay) — ] cos(ay)
e o
B B
= ?1 cos(ay) + 62 sin(ay) + Bs

where
a?> = —-RC
Substituting in condition (10.6), we get
C (10R — R*C® — 120) =0

the solutions of which are

C=0
=L /iR=12)
"R

1
= ——/10(R - 12
C=-2V10(R-12)

The only real solution that exists for R < 12 is the conductive solution C' = 0. For C' > 12, there
are two nonzero values of C' which lead to convective solutions, for which

RC
Ty
12
Nu="%re

For ¢ = 180°, the only real value of C' is zero, so that only the conductive solution exists.
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(b) Natural circulation
Let us take C'sin ¢ > 0, for which we get

P = g (1 — cosh%)

Nu=— a
N 2Bsinh § + aC cot ¢
where
a? = RC'sin ¢
B 1 -‘r-CC(;tgb
cosh §

and the constant C is determined from

B? (sinha a 2 .«
C_2C’< " —1>—Bcot¢(cosh2—asmh2)—O

(¢c) Antinatural circulation
For C'sin ¢ > 0, for which we get

e = g (1 — cosh§>

B

Nu=—
2Bsinh§ + BC cot ¢
where
% = —RC'sin¢
B _ 14+ Ccot o
coshg

and the constant C' is determined from

C—% (Sigﬁ —1) —Bcot¢(cosh§—25inh§) =0

Bibliography
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Problems

1. This is a problem.



APPENDIX A

FRACTIONAL DERIVATIVES

Cauchy’s formula for repeated integration is

x o1 On—1
I":/ / / flon) doy, ... doy,

= m/ﬂ (x—y)" " f(y) dy.

Generalize n to real number, and factorial to gamma function to get the Riemann-Liouville fractional

integral

Differentiating n times we have the Riemann-Liouville fractional derivative

a I S A L AN _
RLf(I)_F(n—a)dx”/a @ —f)itan dt, n—1<a<n.

The Caputo fractional derivative is

%f(x)zr( ! /I 1) dt, n—1<a<n.

n—q) (z —t)tta—n
The Grinwald-Letnikov fractional derivative is
1 (x—a)/h

af(x)=lim— > (=)™

h—0 h

INa+1)
m! T'(a—m+1)

f(z —mh).

m=0

Examples of fractional derivative are in Fig. A.1.

A.1 Experiments with shell-and-tube heat exchanger

For this experiment [? ], a shell-and-tube heat exchanger, shown in Fig. A.2, was tested and the
inlet and outlet temperatures on both the cold and hot side were recorded. The inlet flow rates were

211
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x2

DY)
D“"(xz)
DY)
DY)
de?

o )
dx

LY D1 .Z(xz}
fi(x) #| D)
. )

D'(x?)

2 d;{x'zl
dxz

Figure A.1: Fractional derivatives D%, f(z) of 2% (a) a = 0.2,0.4,0.6,0.8,1.0. (b) a =
1,1.2,1.4,1.6,1.8,2.0. From Schumer et al. (2001)

Tco

Tci

Figure A.2: Shell-and-tube heat exchanger.
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held constant in both the cold and hot sides and the inlet temperatures were controlled to remain
constant. After the system reached equilibrium for a given set of conditions, a step change (on-off)
in the flow rate of the cold-side was applied. Experimental results of two tests are shown in Fig. A.3,
where the non-dimensional temperature is given by

_ Tho(t) = Tho(0)
B Th,o(oo) - Th,o(o)’

T*(t)
and time is non-dimensionalized by

*_
"= D
Tr

where 7, is the rise time, defined as the time required for T}, ,(t) to reach 85% of Tj, ,(00).
The approximations are the following.

first-order ¢ D'y(t) + cay(t) = u(t) (A.1a)
second-order ¢; D*y(t) 4+ caD'y(t) + cay(t) = u(t) (A.1b)
1
fractional-order ¢ D%y(t) + coy(t) = u(t) [Sol. C—t”EmaH(—Z—QtQ)] (A.1c)
1 1
Data Set #1
| Model I c1 c2 cs o [ Yerror® |
First-order 1.0401 0.028554 3.5284e-03
Second-order 0.097011  0.59086  0.89968 7.6902e-04
Fractional-order 0.22381 2.1700 1.8911 || 9.5609e-05
a = 1.8196 0.24855 2.0221 1.3355e-04
Data Set #2
l Model H c1 Co c3 @ “ > error>
First-order 1.2536  -0.32904 1.4135e-03
Second-order 0.12359  0.65039  0.85564 1.0973e-04
Fractional-order || 0.33183 1.8782 1.7481 || 2.7757e-05
a = 1.8196 0.2976 2.0476 4.9404e-05

The three models proposed in Eq. A.1 were used to find best fit approximations. In both data
sets, the fractional-order model resulted in a better approximation than either the first or second
order models. Data set #1 is shown to be fit best with a derivative of order o = 1.8911 and data
set #2 with a derivative of order v = 1.7481. The average a = 1.8196 also outperforms both the
first and second order models, despite the same number of free parameters.

A.2 Fractional time derivative in heat equation

Consider a semi-infinite body, co < z < 0, shown in Fig. A4 [? |. The initial temperature is
T(0,z) = Tp, and the surface temperature is T'(0,t) = Ts(¢).
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Temp

t

(a) Test data 1

Temp

t
(b) Test data 2

Figure A.3: Best fit approximations to shell-and-tube data using first, second, and fractional-order
models. Dotted line is filtered data, dashed line is first-order model, dash-dot is second-order model,

and solid line is fractional-order model.
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Ts

Figure A.4: Semi-infinite body.

Writing T (t, z) = T'(t,z) — Ty,

o o*T* £>0 < z<0
ot~ o 120 Toesrsh
T*(0,2) = 0,
T*(t,0) = T (t),
lim T*(¢ )| < 0.
Tr—r—00
The Laplace transform in time is 7% (s, z), where!
-~ de-\v*
sTH = 72

The solution that is bounded for x — —oo is

T = f*(s,O) exp (:CM) .

From this

so that at x =0

The inverse transform of this gives

_ oT* 1
oD, 1z [at(t’o)} = ﬁT*(YZO),

IThe Laplace transform of f(t) is F(s), and that of ¢ D@ f(t) is s*F(s) — ZZ;S sk oDk

FO)l,—p-
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pinf

Figure A.5: n-generational tree.

from which

oT* 1 "
5 B0 =—= oD;/? [T*(t,0)].
The heat flux at z =0 is
oT*

s — —k t, )

q 5 (t,0)
k 1/2 8T*
=—— oD/ | = )
T oD | G (t0)

Alternatively, since
DY? DY = D,
Dy Dy = D3,
we have

D! T = /aD! \JaD: T

A.3 Self-similar trees

See Fig. A.5.
Potential-driven flow

AV = potential difference
AV =1iZ where i = flow rate

Z = impedance

The equivalent impedance for a capacitor-resistor tree [? ] called fractance, is in Fig. A.6.

1 1 Lt
Z (sC)'+Z R+Z
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Figure A.6: Equivalent impedance for fractance.

[

/

—>

P

X

Figure A.7: CAPTION HERE.

from which

1/2
0
sC

Converting back from the Laplace domain,

LRIV i)
VO =iy [

Potential-driven flow networks [? |

L(q) = Ap

Qi,j = Qi+1,25—1 1+ Qi+1,25

Overall behavior of tree

LNGN = Pin — Dout,

/ qoz
<

qol
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where

Ly= :

1

it — 0

+
L2,1+..‘ L272+...

Self-symmetric trees

Ly = 1 1
1 1
Ly + T T Loy + T T
+
Li+... Ly+ Li+... Ly+...
For N — >
Lo = 1 1

A.4 Continued fractions

xr =
1+
1
14w
4 —-1=0
—1++5
2
xr =
_1_\/5
2

A.5 Mittag-Leffler functions

Define the two-parameter function

Ea () = Z

ok

golden mean

I'(ak + )

218
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LN

(a) L1 =s,L2=1

LN

(b) L1 =s+1, L3 =35%+2s

Figure A.8: L, shown with Ly for different values of N. As N increases, Ly converges to L., in
the Laplace domain while in the time domain Ly converges to Lyo.



A.5. Mittag-Leffler functions 220

Thus



APPENDIX B

MORE ON NATURAL CIRCULATION LOOPS

B.1 Mixed heating

The following has been written by A. Pacheco-Vega.

It is common, especially in experiments, to have one part of the loop heated with a known heat
rate and the rest with known wall temperature. Thus for part of the loop the wall temperature is
known so that ¢ = PU(T — T,(s)), while g(s) is known for the rest. As an example, consider

o =

[ PUT-Tp) for £ <s<7m+2
g for 7T+%<5<27T+%

where Ty and gg are constants.
B.2 Modeling

1]
If we consider a one-dimensional incompressible flow, the equation of continuity indicates that
the velocity v is a function of time alone. Thus,

v =v(t).

Taking an infinitesimal cylindrical control volume of fluid in the loop 7r2df, see Figure (B.1), the
momentum equation in the 6-direction can be written as

pﬁrQRdH% = —WTQde% — pgmr® Rdf cos( + ) — 7,2 Rd (B.1)

Integrating Eq. (B.1) around the loop using the Boussinesq approximation p = p,,[1 — 8(T —
Tw)], with the shear stress at the wall being approximated by that corresponding to Poiseuille flow
in a straight pipe 7, = 8v/p,7?, the expression of the balance in Eq. (B.1) modifies to

dv N 8u Bg
ke v ="
dt  pur? 2

/Qﬂ(T — Ty)cos(f + ) do (B.2)
0

221
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Constant wall
temperature Ty

0=0, 21
Cooling
water out

Cooling
water in

Uniform
heat flux q

Figure B.1: Schematic of a convection loop heated with constant heat flux in one half and cooled at
constant temperature in the other half.

Neglecting axial heat conduction, the temperature of the fluid satisfies the following energy balance
equation

—(T-T,), 0<@<m

oT oT
PuwCp (at + ;89) = (B.3)
% <0 <21

Following the notation used by Greif et al. (1979), the nondimensional time, velocity and tempera-
ture are defined as
t v T—Ty,

TEarv YTV 0T Tum

respectively, where
v (98B
2mepp )
Accordingly, Egs. (B.2) and (B.3) become

dw (27
I +Tw = E/o ¢ cos(0+ a) do (B.4)
and
¢ dp [ —2D¢, 0<0<m
ar T 27””% - { 2D, T<60<2m (B-5)

where the parameters D and I' are defined by
_ 27Rh r— 16muR
" pwcpyrV w2V




B.3. Steady State

B.3 Steady State

The steady-state governing equations without axial conduction are

27
_ 7T -
v=15 ; ¢ cos(f + «) db
and
@_ _%$7 OSGSW
d )| b

223

(B.6)

(B.7)

where W and ¢ are the steady-state values of velocity and temperature respectively. Eq. (B.7) can

be integrated to give

AePU™D) < h<g

%9—1—3, T<0<2m

Applying the condition of continuity in the temperature, such that ¢(0) = ¢(27) and ¢(7~) = (7 )

the constants A and B can be determined. These are

D 1 D [2e=D/™ —1
w1 — e(-D/w) w | 1—e(=D/w)
The resulting temperature filed is
D e—(D0/7w)
B T 1o 0<f<m
¢(0) = .
%{%4‘%}, T<0<2mw

Substituion of Eq. (B.7) in Eq. (B.6), followed by an expansion of cos(d + a), leads to

T D e—(D8/7w)
w:ﬂcosa{ ¢ cos 6 db
0

4D W1 — e (D/®)

Do 2e P/ _q
+/77 —_ |:7T+]_—6(D/w):| COSlng}

w
T ™D e—(DG/ﬂ'E) )
— 4DSII’IO[{ o %m sin 6 dO

o —(D/w) _
+/ D [9+2€1} sinede}

w| T 1 — e—(D/w)

and integration around the loop, gives the steady-state velocity as

ot = S (D/w) cos a + 7(D/w)? sin « <1 +e(D/w)>
W = — ).
2 4|:1+(%)2:| 1 — e—(D/w)
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As a final step, multiplying the numerator and denominator by e(P/2®) and rearranging terms leads
to the expresion for the function of the steady-state velocity

cosa  (D/w)cosa+ n(D/w)?sin

B I ey

coth(D/2 w) =0

(B.9)

For o = 0, symmetric steady-state solutions for the fluid velocity are possible since G(w, 0, D) is an
even function of w. In this case Eq.(B.9) reduces to

w2 = 1 (D /w) [1 + e*(D/E)]
o ' 4 [1 + (%)2} [1 — e*(D/m)] ' (B.10)

The steady-state solutions of the velocity field and temperature are shown next. Figure B.2
shows the w — a curves for different values of the parameter D. Regions of zero, one, two and
three solutions can be identified. The regions of no possible steady-state velocity are: —180° < a <
—147.5° and 147.5° < a < 180°. There is only one velocity for the ranges —147.5° < a < —ayg
and ag < o < 147.5° where aq varies from 90° at a value of D = 0.001 to g = 32.5° when
D = 100. Three velocities are obtained for —ap < a < —32.5° and 32.5° < a < «q, except for the
zero-inclination case which has two possible steady-state velocities. The temperature distribution
in the loop, for three values of the parameter D and o = 0 is presented in Figure B.3. From
the ¢ — 6 curves it can be seen the dependence of the temperature with D. As D increases the
variation in temperature between two opposit points also increases. When has a value D = 0.1 the
heating and cooling curves are almost straight lines, while at a value of D = 1.0 the temperature
decays exponentially and rises linearly. Similar but more drastic change in temperature is seen when
D = 2.5. Figure B.4 shows the ¢ — 6 curves for three different inclination angles with D = 2.5. It
can be seen the increase in the temperature as « takes values of @ = 0°, @ = 90° and o = 135°. This
behaviour is somewhat expected since the steady-state velocity is decreasing in value such that the
fluid stays longer in both parts of the loop. Figure B.5 shows the steady-state velocity as a function
of D for different angles of inclination . For a = 0 we have two branches of the velocity-curve
which are symmetric. The positive and negative values of the velocity are equal in magnitude for
any value of D. For a = 45°, the two branches are not symmetric while for a = 90° and a = 135°,
only the positive branch exist.

B.4 Dynamic Analysis

The temperature can be expanded in Fourier series, such that

¢ =¢o+ Z [@r5,(t) cos(nd) + @5, (t) sin(nd)] (B.11)
n=1
Substituiting into Egs. (B.4) and (B.5), we have
’r ’r
dw +Tw= "= cos ap] — T~ sin ad] (B.12)

dr ~ 4D 4D
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-100 =50

=150

Figure B.2: Steady-State velocity field.

Figure B.3: Nondimensional temperature distribution as a function of the parameter D for oo = 0.
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Figure B.4:
for D = 2.5.

Figure B.5: Velocity w as a function of D for different thermosyphon inclinations «.

¢ 0,0=2.5,0)

=90

=0 |

226

Nondimensional temperature distribution as a function of thermosyphon inclination «

B

1= - - - _(x:MZ_— = - - - - o=45% - - 4
os” — T T T B ]
06F _ }

04l _ - _ —ai.?.iﬂ_ - - -
02 _ - - .
og=n o ,

-02f T |

—-0.4+ ; =458 h

—0.6F ] ,'. J

_0.3:_.___-_—‘_’ ’/— — = 7
[ ,
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and
ijf) + i [djfl cos (nf) + d;fl sin (nd)
+27w i [—ngy, sin (nd) + ng; cos (nb)]

n=1
—2D {¢f + -1 [¢5.(t) cos(nf) + 47, (t)sin (nd)]}, 0<O<m
- 2D, T<0<2m
Integrating Eq. (B.13) from 6 = 0 to 6 = 27 we get
dog _

B PP Y AR SR
G D[ X -y

Multiplying by cos (mf) and integrating from 6 =0 to 6 = 27

dos, ) D&~ + 2n
n;'m
Now multiplying by sin (m6) and integrating from 6 =0 to 6§ = 27
dqsin c s D = (¢ m+n 2m
I _2”mw¢m:_D¢m+;_Zo¢” [(_1) _1] m2 — n2
Z;'m
2D
—— 1 —=(=1™
- -y
for m > 1.
Choosing the variables
w=w
Co = g
Sm = d)fn
we get an infinte-dimensional dynamical system
dw 27 2T
. Al _ LT g
o w + 1D cosa C ) sina Sy
dCo DS,
D __Dc¢C - — [(=D)"*=1]+ D
I 0+ - ; - [(—=1) ]+
de D . m+n 2n
n —27rmw5m—DCm+;nZ;Sn ()™ =] ——
nEm
dSm, D & m+n 2m
?:2me0m—DSm+;;Cn[(_1) _l]m
n;m
2D m
+ — (=)™ 1]

227

(B.13)

(B.14)

(B.15)

(B.16)

(B.17)

(B.18)

(B.19)

(B.20)
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for m > 1. The physical significance of the variables are: w is the fluid velocity, C' is the horizontal
temperature difference, and S is the vertical temperature difference. The parameters of the system
are D, I" and a. D and I' are positive, while a can have any sign.
The critical points are found by equating the vector filed to zero, so that
2 2
T — ™ —
wW—-—cosaCi+ —=sinaS; =0
4D "TID !

_ 1 <=9, n
(Co—l)—; 7[(—1) -1]=0
n=1
= - D OO* m—4+n 2”
zwmwSerDCm—;Z;Sn[(—l) =0
ntm
_ _ D 2m
2rmw Cp, — D Sy + — n (D)™ =]
mmw C S +7THZO:C [( ) ]mz_nz
nEm
2D
22 [ -11=0

However, a convenient alternative way to determine the critical points is by using a Fourier
series expansion of the steady-state temperature field solution given in Eq. (B.8). The Fourier series
expansion is

é=>_ [Crncos(nd) + S, sin(nf)] (B.21)
Performing the inner product between Eq. (B.8) and cos(mf) we have

w1l — e (D/w)

2m —(D/w) _
D/ [ 2¢ 1] cos(md) df

1= e (D/w)

D 1 g _
—7/ e~ (P/TD) cos(mb) db

27
— Z Ch, / cos(nf) cos(mb) db + Z Sn/ sin(nd) cos(m0)do
0

n=0

Now the inner product between Eq. (B.8) and sin(mf) gives

wl—e(D/w

D °n 2e=(D/®) _ 17
/ [ = )] sin(mé) df

2;)/ e~ (PO/TD) in(mb) do
0

o] 27
Zé / cos(nf) sin(md) db + Z Sh / sin(nf) sin(mé)df
n=0 0

n=0
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from which we get

Vel 1 D /3 2@_(D/E) ~1
“Mtr et i eom B.22
c 2[ +w<2+1—e—(D/w))} (B.22)
C (2*)2 1 — e~ (P/®) cos(mmr) D
—_ TTW B
€= [m2 (2 2} o0 T mamag L~ cos(mm)] (B.23)
TWw
< D3 _ o~ (D)
S = () 1—e cos(mm) (B.24)
2

i+ (2] 1o

To analyze the stability of a critical point (w, Cg,C1,---,Cm,S1, - ,Sm) we add perturba-
tions of the form

w=w+w (B.25)
Co=Co+C} (B.26)
Ci=C1+C (B.27)

: (B.28)
Cp=Cp+Cl, (B.29)
S1=51+5] (B.30)
: (B.31)
S =Sm+ 5], (B.32)

Substituting in Egs. (B.17) to (B.20), we obtain the local form

dw' 2r 27
dli :—Fw’+Z—Dcosa C) — ZD sina S (B.33)
dCq D (-1 -1
o = PG+ 5 B.34
= C()erg1 —5, (B.34)
dC’ _
%:fQWm@S;nf%rmSmw’—DC;n
-
D 2
+ 72%[(_”7%_”_1} S;_Qﬂmwlsin m>1
Wz;}nn —-m
(B.35)
ds', - o
d =2mmwC), +2rm Cp,w' — D S,
-
D 2
M 3 S [y -] G+ 2mmw’ € m> 1
TS mt—n
ntm

(B.36)
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The linearized version is

dw’ T T
dli =-Tw' + Z—D cosa C] — Z—D sin « S (B.37)
dC}, D] (-1)" -1
=-DCj+ — ~—r 9 B.38
dr ot ™ nz::l n " ( )
dc! _
—n = 2mmwS,, —2rm S, w' — DC),
dr
D & 2n
m—+n !
+ ?;7712_7%2 [(—)™ —1] s, m=>1
nEm
(B.39)
ds;n — ! Val / !
o = 2rmw C,, +2mrm Cp, w' — D S},
D & 2m
— —— (-1t 1] >1
+ ﬂ;mQ—nQ[( ) } n m=
nAtm
(B.40)
In general, the system given by Egs. (B.17) to (B.20) can be written as
dx
— =" B.41
LS (B.41)
The eigenvalues of the linearized system given by Egs. (B.37) to (B.40), and in general form
as
dx
—=A B.42
o x (B.42)
are obtained numerically, such that
|A— M| =0

where A is the Jacobian matrix corresponding to the vector field of the linearized system, I is the
identity matrix, and A are the eigenvalues. The neutral stability curve is obtained numerically from
the condition that R(A\) = 0. A schematic of the neutral curve is presented in Figure B.6 for a = 0.
In this figure, the stable and unstable regions can be identified. Along the line of neutral stability,
a Hopf-type of bifurcation occurs. Figure B.7 shows the plot of w — « curve for a value of the
parameters D = 0.1 and I' = 0.20029. When « = 0, a Hopf bifurcation for both the positive and
negative branches of the curve can be observed, where stable and unstable regions can be identified.
It is clear that the natural branches which correspond to the first and third quadrants are stable,
whereas the antinatural branches, second and fourth quadrants are unstable. The symmetry between
the first and third quadrants, and, between the second and fourth quadrants can be notice as well.
The corresponding eigenvalues of the bifurcation point are shown in Figure B.8. The number of
eigenvalues in this figure is 42 which are obtained from a dynamical system of dimension 42. This
system results from truncating the infinite dimensional system at a number for which the value of
the leading eigenvalues does not change when increasing its dimension. When we increase the size of
the system, new eigenvalues appear in such a way that they are placed symmetrically farther from
the real axis and aligned to the previous set of slave complex eigenmodes. This behaviour seems to
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Figure B.7: Stability curve w vs. « for D = 0.1, and T" = 0.20029.

be a characteristic of the dynamical system itself. Figure B.9 illustrates a view of several stability
curves, each for a different value of the tilt angle o in a D — I plane at a = 0. In this plot, the
neutral curves appear to unfold when decreasing the tilt angle from 75.5° to —32.5° increasing the
region of instability. On the other hand, Figure B.10 illustrates the linear stability characteristics of
the dynamical system in a w — « plot for a fixed I and three values of the parameter D. The stable
and unstable regions can be observed. Hopf bifurcations occur for each branch of ecah particular

curve. However, it is to be notice that the bifurcation occurs at a higher value of the tilt angle when
D is smaller.

B.5 Nonlinear analysis

Let us select D = 1.5, and increase I'. Figures B.11 and B.12 show the w — 7 time series and phase-
space curves for I' = 0.95I,., whereas Figures B.13 and B.14 show the results for I' = 1.01'.,.. The
plots suggest the appearance of a subcritical Hopf bifurcation. Two attractors coexist for I' < T';,.,
these being a critical point and a strange attractor of fractional dimension. For I" > T'.,., the only
presence is of a strange attractor.

Now we choose D = 0.1, and increase I'. Figure B.15 presents a plot of the w — 7 curve for
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Figure B.10: Curve w vs. a« I' =4.0 and D = 0.1,D = 1.0,D = 2.5.
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Figure B.12: Phase-space trajectory for D = 1.5, I' = 0.95T.,..
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Figure B.14: Phase-space trajectory for D = 1.5, I' = 1.01[,.
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Figure B.15: Curve w vs. 7 for D = 0.1, I' = 0.99[.,..

I' =0.99T.,. Figures B.16 and B.17 show the time series plots and phase space representation for
I' = 1.01I",., and Figures B.18 and B.19 for I' = 20I';,. In this case, for I' < I'.,, we have stable
solutions. For I' = 1.01T";,- the figures show a possible limit cycle undergoes a period doubling. This
implies a supercritical Hopf bifurcation. The strange attractor is shown in Figures B.20 and B.21.

B.6 Further nonlinear analysis

The following analysis is by W. Franco.
We start with the dynamical system which models a toroidal thermosyphon loop with known
heat flux

de _

ar YT
dy -
— =a—2z
dt

dz

2 au—b
ar Y

For b > 0 two critical points P* and P~ appear
a
z,Y,Zz ==+ \/B,\/B,)
(2,9,%) ( 7
The local form respect to Pt is

da’ _
a7

dy' a /
i = —Vbz

d /
c Vo' + Vby'

dt
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Figure B.17: Phase-space trajectory for D = 0.1, I' = 1.1T,..
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For stability a > b3. At a = b? the eigenvalues are —1,4=v/2bi, thus a nonlinear analysis through
the center manifold projection is possible. Let’s introduce a perturbation of the form a = b% +eand
the following change of variables

a
b
B=vb

rewriting the local form, dropping the primes and regarding the perturbation the system becomes

o =

<

L

a Y

dy [ o €
dt—(ﬁ +ﬂ)x Bz
dz

E:/@x—ﬁy

for stability a > 2.
Let’s apply the following transformation:

2 26v2

ST N e |
Y = 2wy (B.43)
o= By 26 2\/5(52+1)w
- DY PR R 282 +1 °
in the new variables
-1 0 0
w=[ 0 0 —V28 |w+Pw+l(w) (B.44)
0 V28 0

The center manifold projection is convenient to use if the large-time dynamic behavior is of
interest. In many dimensional systems, the system often settles into the same large-time dynamics
irrespective of the initial condition; this is usually less complex than the initial dynamics and can
be described by far simple evolution equations.

We first state the definition of an invariant manifold for the equation

i = N(z) (B.45)

where x € R™. A set S C R" is a local invariant manifold for (B.45) if for g C .S, the solution ()
of (B.45) is in S for | t |[< T where T > 0. If we can always choose T' = oo, then S is an invariant
manifold. Consider the system

&= Az + f(x,y)
y=By+g(x,y) (B.46)

where x € R"™, y € R™ and A and B are constant matrices such that all the eigenvalues of A have
zero real parts while all the eigenvalues of B have negative real parts. If y = h(z) is an invariant
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manifold for (??) and h is smooth, then it is called a center manifold if A(0) = 0,A’(0) = 0. The flow
on the center manifold is governed by the n-dimensional system

= Az + f(x, h(x))

The last equation contains all the necessary information needed to determine the asymptotic behavior
of small solutions of (?7).

Now we calculate, or at least approximate the center manifold h(w). Substituting w; =
h(ws,ws3) in the first component of (B.44) and using the chain rule, we obtain

W
Wy = <£Z2, 881Z> w: = —h+ 11 (wz, w3, h) (B.47)
We seek a center manifold

h = aw3 + bwyws + cw3 + O(3)
substituting in (B.47)

—V2Bw;
(2aws + bws, 2cwsz + bws) = — (aw% + bwows + cwg) + (klwg + kswows + k3w§) +0(3)
V28w,

Equating powers of x2,xy and y2, we find that

a=k —b/23
c=ks+bV23

b ko +2v28 (k1 — k3)
- 832 + 1

The reduced system is therefore given by
Wy = —V2Bws + 5% (wa, ws)
w3 = V2Bws + 5% (wa, ws) (B.48)
Normal form: Now we carry out a smooth nonlinear coordinate transform of the type
w=v+Y(v)

to simplify (B.48) by transforming away many nonlinear terms. The system in the new coordinates
is

B (vv1 — yug) (v% + v%)
V= < 0~V > + (B.49)

2

V23 0 (vvg + yv1) (v + v3)

where v and v depend on the nonlinear part of (B.48). This is the unfolding of the Hopf bifurcation.
Although the normal form theory presented in class pertains to a Jacobian whose eigenvalues

all lie on the imaginary axis, one can also present a perturbed version. The eigenvalues are then

close to the imaginary axis but not quite on it. Consider the system

Vv =Av+Av 4 f(v) (B.50)
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where the Jacobian A has been evaluated at a point in the parameter space where all its eigenvalues
are on the imaginary axis, A represents a linear expansion of order y in the parameters above that
point; a perturbed Jacobian. The perturbation parameter represents the size of the neighborhood in
the parameter space. We stipulate the order of p such that the real part of the eigenvalues of A + A
is such that, to leading order, A does not change the coeflicients of the leading order nonlinear terms
of the transformed equation. The linear part A + A of perturbed Hopf can always be transformed

to
[T
woop
The required transformation is a near identity linear transformation

v=u+ Bu

such that the linear part of (B.50) is transformed to

o= (A+AB—BA+A)Z

ayp az
az a4

al + a4

For the Hopf bifurcation if

>
Il

then

Therefore for € small we can write (B.49) as

(e R D R

where the perturbation matrix comes from (B.44). Applying a near identity transformation of the
form v = u + Bu the system becomes

4 V28 (vuy — yug) (uf + u3)
u= ( V28 ) u+
(vus + yuq) (u% + u%)
which is the unfolding for the perturbed Hopf bifurcation. In polar coordinates we have
= pur 4+ vrd
6=+"2p
where

V2

SN TEAICTE)



B.6. Further nonlinear analysis 242

4085 + 408" +126% + 105 + 126 4+ 3
4(882+1) (282 +1)*

Appendiz

_ 88+ 1)
INCTERETE
(82 +1) (4v2 - 8v25?)
(282 +1)°
by — 86 (8% +1)
(282 +1)°

ko =

€
P2 = 521 1)
V2

P2 = gmi

From the literature

1 1
v = E (fx;m + fa:yy + Guwy + gyyy) + m (facy(fxac + fyy) - gacy(gmc - gyy) — feazGaz — fyygyy)

in our problem f = fi, g = fo, x =v1, y = v and w = V/26.



APPENDIX C

NETWORKS

A network consists of a number of ducts that are united at certain points. At each junction, we
must have

> AV =0 (C.1)

where A; are the areas and V; the fluid velocities in the ducts coming in, the sum being over all the
ducts entering the junction. Furthermore, for each duct, the momentum equation is
dv;
dt

+T(V))Vi =B [pi" —pi™ + Ap]

where Ap is the pressure developed by a pump, if there happens to be one on that line. We must
distinguish between two possible geometries.

(a) Two-dimensional networks: A planar or two-dimensional network is one that is topologically
equivalent to one on a plane in which every intersection of pipes indicates fluid mixing. For such a
graph, we know that

E=V+F-1

where E, V and F are the number of edges, vertices and faces, respectively. In the present context,
these are better referred to as branches, junctions and circuits, respectively.

The unknowns are the F velocities in the ducts and the V' pressures at the junctions, except
for one pressure that must be known. The number of unknowns thus are £+ V — 1. The momentum
equation in the branches produce E independent differential equations, while mass conservation at
the juntions give V' — 1 independent algebraic relations. Thus the number of

(b) Three-dimensional networks: For a three-dimensioanl network, we have
E=V+F-2
If there are n junctions, they can have a maximum of n(n—1)/2 lines connecting them. The number

of circuits is then (n? — 3n + 4)/2. The number of equations to be solved is thus quite large if n is
large.

243
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C.1 Hydrodynamics

The global stability of flow in a network can be demonstrated in a manner similar to that in a
finite-length duct. In a general network, assume that there are n junctions, and each is connected
to all the rest. Also, p; is the pressure at junction 4, and V;; is the flow velocity from junction ¢ to j
defined to be positive in that direction. The flow velocity matrix V;; is anti-symmetric, so that V;
which has no physical meaning is considered zero.
The momentum equation for V;; is
avi;
dt
The network properties are represented by the symmetric matrix 8;;. The resistance T;; may or
may not be symmetric. To simplify the analysis the network is considered fully connected, but
T;; is infinite for those junctions that are not physically connected so that the flow velocity in the
corresponding branch is zero. We take the diagonal terms in T;; to be also infinite, so as to have
Vii = 0.
The mass conservation equation at junction j for all flows arriving there is

+ T (Vig)Vij = Bij(pi — pj) (C.2)

ZAUVZ»]»:O forj=1,...,n
i—1

where A;; is a symmetric matrix. The symmetry of A;; and antisymmetry of V;; gives the equivalent
form

n
ZAJ,‘/ﬂ:O forg:l,,n (03)
i=1
which is simply the mass conservation considering all the flows leaving junction j.
The steady states are solutions of

Tij(Vij)Vis = Bis(B; — bj) (C.4)
Z AiJVij? =0 or Z AjiVji =0 (C5)
i=1 i=1

We write
Vij =Vij + Vij
pi =D +p;
Substituting in equations (C.2)—(C.3), and subtracting equations (C.4) and (C.5) we get
dvy; _
dt

— T (Vi + Vi) (Vig + Vi) = Ti; (Vi) Vis| + Bij(0i — pj)

zn:A”V;/J =0 or zn:AﬂVvJ/l =0
i=1 1=1

Defining

B=32 2 5,V Po>0
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Figure C.1: Star network.
we get
3 AV C.6
_721 =1 Zj dt ( . )
n n Al o o o n n
=) 5, LV (T (Vi + V) (Vi + V) = Ty, (Vi) Vi) + D> Ay Vi — ) (C.7)
j=1i=1 "4 j=11i=1

The pressure terms vanish since

>

j=11i=

n

n n
AZJ 7.ng - Z ZAW szz
1

=1
=0
and
SO AV, = Z (pj ZA” )
j=11i=1 j=1

=0

The terms that are left in equation (C.7) are similar to those in equation (7.10) and satisfy the same
inequality. Since E > 0 and dE/dt < 0, the steady state is globally stable. For this reason the
steady state is also unique.

[
Example C.1
Show that the flow in the the star network shown in Fig. C.1 is globally stable. The pressures p1, p2 and
p3 are known while the pressure pg and velocities Vig, V2o and V3g are the unknowns.
For branches i = 1,2, 3, equation (?7?) is
dVio
dt

+ Ti0(Vio)Vio = Bio(p: — po) (C.8)
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Equation (C.1) at the junction gives

3
Z AioVio =0 (C.9)
In the steady state
7,0(V10) 0 = BZO( ﬁo) (ClO)
Z AioVio =0 (C.11)

Substituting Vio = Vo + V/, and po = Py + p, in equations (C.8) and (C.9) and subtracting equations (C.10)
and (C.11), we find that

dv! _ _ .
WZO = — [Tio(Vio + Vio) Vio + Vo) — Tio(Vio)Vio] — Biopo (C.12)
3
D AiVip=0 (C.13)
If we define
3
1
=3, Z
we find that

, dvi,
= Z 5 Vio~ gy

*Z

The last term vanishes because of equation (C.13). Thus

-y

Since E > 0 and dE/dt <0, F is a Lyapunov function and the steady state is globally stable.

Aioy, Tio(Vio + Vip) Vio + Vio) — Tio(Vio)Vio] — pb > AioVip

3
_ — Aio
2V Vio [Tio(Vio + Vio) — Tio(Vio)] — >

z i=1 7

VleTzo(VzO + 7,/0)

C.2 Thermal networks

[63]

C.3 Control of complex thermal systems

The previous sections examined systems that were fairly simple in the sense that mathematical
models could be written down and their behaviors studied. For most practical thermal systems,
this is difficult to do with any degree of precision. In the following, we will look first at thermal
components and then combine them in networks.
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Figure C.2: Network used to study control strategies [63].

C.3.1 Hydronic networks

The science of networks of all kinds has been put forward as a new emerging science [15]. In the
present context this means that a complete understanding of the behavior of components does not
necessarily mean that large networks formed out of these components can be modeled and computed
in real time for control purposes. Controllability issues of heat exchanger networks are reported in
[213]. Mathematical models of the dynamics of a piping network lead to differential-algebraic systems
[63]. The momentum equation governing the flow in each pipe is differential, while the conservation
of mass condition at each of the junctions is algebraic. Thus, it turns out that only certain flow
rates may be controllable, the others being dependent on these.

There are at present many different strategies for the thermal control of networks, and compar-
ative studies based on mathematical models can be carried out. Fig. C.2 shows a network in which
three specific control strategies can be compared [63, 64]; each control method works differently
and are labeled VF, MCF and BT in the following figures (details are in [63]). The network has
a primary loop, a secondary loop and a bypass that has the three strategies as special cases. The
primary loop includes a chiller, while the secondary has a water-air cooling coil which serves as a
thermal load. Integral controllers are used to operate the valves V,, Vg, and V, to control the air
temperature leaving the cooling coil, TL(¢). Figs. C.3 and C.4 show the dynamic response of TX(t),
the leaving water temperatures T2 (t), and the bypass pressure difference Apy, to step changes in
the air velocity over the coil. «(t), (t), and ~(t) are the respective closing fractions of the valves
which change dynamically in response to the error signal. There are some oscillations in all the
variables before they settle down to stable, steady values.

Laboratory experiments with a network of water-to-water heat exchangers have been reported
in [63-65]; the configuration is shown in Fig. C.5. The hot water flow is diminished by changing its
controller set point. Figure C.6 shows the secondary hot water flow rates gs, qg7 and g4 to the heat
exchangers for the three different control strategies. Each curve represents one independent run;
that is, water flow to HX g7 and HXcp is zero when testing VF, and so on. The system is taken
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Figure C.3: Dynamic response of control system to drop in air velocity, —* — method VF, and — > —

method MCF; TE,,, = 26°C, T = 30°C [63].
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Figure C.5: Layout of hydronic network [63].

to the nominal operating conditions, and then the hot water flow is decreased by a constant value
every 1800 s. The controls drive the system to different operational points while coping with the
changes. The input voltages v7, vy and vy that control flow and the hot water temperature at the
heat exchanger inlet T, are also shown. It is seen that for certain control parameters, the system
is becomes unstable and the variables oscillate in time.

C.3.2 Other applications

There are a large number of other thermal problems in which control theory has been applied.
Agent-based controls have been proposed by complex thermal systems such as in buildings [224],
microwave heating [128], thermal radiation [151], and materials processing and manufacturing [56,
169]. Control of convection is an important and active topic; this includes the study of convection
loops [184, 185, 215, 226, 228], stabilization and control of convection in horizontal fluid layers
[18, 87, 133, 153, 200-205], and in porous media [199].

C.4 Conclusions

This has been a very brief introduction to the theory of thermal control. The fundamental ideas in
this subject are firmly grounded on the mathematics of systems and control theory which should be
the starting point. There are, however, a few aspects that are particularly characteristic of thermal
systems. Phenomena such as diffusion, convection and advection are common and the systems
are usually complex, nonlinear and poorly predictable dynamically. The governing equations cover
a wide range of possibilities, from ordinary and partial differential equations to functional and
differential-algebraic systems. Furthermore, control theory itself is a vast subject, with specialized
branches like optimal [83], robust [38], and stochastic control [37] that are well developed. Many of
the tools in these areas find applications in thermal systems.
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Figure C.6: Secondary hot water flows and T51: —o—BT, —>—CF, —«—V F. The dashed vertical
lines are instants at which the thermal load is changed [63].

The study of thermal control will continue to grow from the point of view of fundamentals as
well as engineering applications. There are many outstanding problems and issues that need to be
addressed. To cite one specific example, networking between a large number of coupled components
will become increasingly important; it is known that unexpected synchronization may result even
when multiple dynamical systems are coupled weakly [191]. It is hoped that the reader will use
this brief overview as a starting point for further study and apply control theory in other thermal
applications.



APPENDIX D

SOFT COMPUTING

D.1 Genetic algorithms

[149]

D.2 Artificial neural networks

D.2.1 Heat exchangers

The most important of the components are heat exchangers, which are generally very complex in that
they cannot be realistically computed in real time for control purposes [97, 162, 192]. An approach
that is becoming popular in these cases is that of artificial neural networks (ANN) [76] for prediction
of system behavior both for time-independent [49, 147, 148, 150] and time-dependent operation. It
is particularly suitable for systems for which experimental information that can be used for training
is available. Reviews of artificial neural network applications to thermal engineering [172, 177] and
other soft control methodologies [32, 139, 231] and applications [227] are available.

A stabilized neurocontrol technique for heat exchangers has been described in [48, 50-53]. Fig.
D.1 shows the test facility in which the experiments were conducted. The objective is to control
the outlet air temperature T5,,. Figs. D.2 shows the results of using neurocontrol compared with
PID; both are effective. Fig. D.3 shows the result of an disturbance rejection experiment. The heat
exchanger is stabilized at T, = 36°C, and then the water flow is shut down between ¢ = 40s and
t = 70s; after that the neurocontroller brings the system back to normal operation. A neural network-
based controller is able to adapt easily to changing circumstances; in thermal systems this may come
from effects such as the presence of fouling over time or from changes in system configuration as
could happen in building heating and cooling systems.

[52, 175]

[171]
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Figure D.1: Experimental setup: (a) heat exchanger test facility with wind tunnel and in-draft fan,
(b) heat exchanger with water and air flows indicated; T%,, is the air outlet temperature [48].
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Figure D.2: Time-dependent behavior of heat exchanger using ANN, PID and PI control method-
ologies [48].
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Figure D.3: Time-dependent behavior of heat exchanger with neurocontrol for disturbance rejection
experiment showing flow rates and air outlet temperature [48].



APPENDIX E

ADDITIONAL PROBLEMS

1. Write the governing equations for natural convection flow in an inclined rectangular cavity, and
nondimensionalize them. The thermal conditions at the walls of the cavity are: (a) AB heating
with heat flux ¢7, (b) BC adiabatic, (¢) CD cooling with heat flux ¢, (d) DA adiabatic.

2. An “Aoki” curve is defined as shown in Fig. E.2. Show that when n — oo, the dimension of
the curve is D = 1 and the length L — oo.

3. Consider conductive rods of thermal conductivity & joined together in the form of a fractal
tree (generation n = 3 is shown in Fig. E.3; the fractal is obtained in the limit n — 00). The
base and tip temperatures are T and T, respectively. The length and cross-sectional area of
bar 0 is L and A, respectively, and those of bar 1 are 2L/ and A/3?, where 1 < 3 < 2, and
so on. Show that the conductive heat transfer through rod 0 is

0= 22 @010 (1-5)

4. The dependence of the rate of chemical reaction on the temperature T is often represented by
the Arrhenius function f(T) = e~ ®/T, where E is the activation energy. Writing T* = T/FE,
show that f(7™) has a point of inflexion at T* = 1/2. Plot f(7™*) in the range T* = 1/16 to

L /\C/\

H
\ ravit
PE gravity

B

Figure E.1: Inclined rectangular cavity
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Figure E.2: Aoki curve.

T, n=3

Figure E.3: Fractal tree.
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T* = 4 as well as its Taylor series approximation to various orders around 7T* = 1/2. Plot also
the Lo-error in the same range for different orders of the approximation.

Using a complete basis, expand the solution of the one-dimensional heat equation

oT o*rT
N lall
ot Ox?
with boundary conditions
oT
T=Tyatzx=1L (E.2)

as an infinite set of ODEs.

Show that the governing equation of the unsteady, variable-area, convective fin can be written

in the form o7 5 oT
5 " D2 (a(ac)az) +0(x)T=0

Show that the steady-state temperature distribution with fixed temperatures at the two ends
x =0 and z = L is globally stable.

Nondimensionalize and solve the radiative cooling problem

Mc%-l—oA (T*-T5)=0

with T'(0) = T;. [Is this done elsewhere?]
For heat transfer from a heated body with convection and weak radiation, i.e. for

Z—f+e+e{(9+5)‘*—ﬁ4}:q

with 6(0) = 1, using symbolic algebra determine the regular perturbation solution up to and
including terms of order e¢*. Assuming ¢ = 0.1, 3 = 1, ¢ = 1, plot the five solutions (with one
term, with two terms, with three terms, etc.) in the range 0 < 7 < 1.

Consider a body in thermal contact with the environment

T
Mccil—t +hA(T—Tw) =0

where the ambient temperature, To,(t), varies with time in the form shown below. Find (a)
the long-time solution of the system temperature, T'(¢), and (b) the amplitude of oscillation of
the system temperature, T'(t), for a small period 0t.

For a heated body in thermal contact with a constant temperature environment

Mc% F AT —Ts) = Q

analyze the conditions for linear stability of PID control.
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Figure E.4: Ambient temperature variation.

Show numerical results for the behavior of two heated bodies in thermal contact with each
other and with a constant temperature environment for on-off control with (a) one thermostat,
and (b) two thermostats.

Analyze the system controllability of two heated bodies in thermal contact with each other and
with a constant temperature environment for (a) Q1(t) and Q2(t) being the two manipulated
variables, and (b) with Q1 (¢) as the only manipulated variable and Q2 constant.

Run the neural network FORTRAN code in
http://www.nd.edu/~msen/Teaching/IntSyst/Programs/ANN/

for 2 hidden layers with 5 nodes each and 20,000 epochs. Plot the results in the form of exact
z vs. predicted z.

Consider the heat equation

or  0°T

ot 0x2
with one boundary condition T'(0) = 0. At the other end the temperature, T(1) = wu(t) is
used as the manipulated variable. Divide the domain into 5 parts and use finite differences
to write the equation as a matrix ODE. Find the controllability matrix and check for system
controllability.

Determine the semi-derivative and semi-integral of (a) C' (a constant), (b) x, and (c¢) z* where
w>—1.

Find the time-dependent temperature field for flow in a duct wih constant T, and T;,,, but with
variable flow rate V(t) = Vp + AV sin(wt) such that V is always positive. Write a computer
program to solve the PDE, and compare numerical and analytical results.

Find the steady-state temperature distribution and velocity in a square-loop thermosyphon.
The total length of the loop is L and the distribution of the heat rate per unit length is

Q for L/8<ax<L/4,
q(xr) =1 —Q for 5L/8<x<3L/4,
0 otherwise.
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Figure E.5: Square naturcal circulation loop

Show that the dynamical system governing the toroidal thermosyphon with known wall tem-
perature can be reduced to the Lorenz equations.

Draw the steady-state velocity vs. inclination angle diagram for the inclined toroidal ther-
mosyphon with mixed heating. Do two cases: (a) without axial condution®, and (b) with axial
conduction.

Model natural convection in a long, vertical pipe that is being heated from the side at a
constant rate. What is the steady-state fluid velocity in the pipe? Assume one-dimensionality
and that the viscous force is proportional to the velocity.

The Brinkman model for the axial flow velocity, u*(r*), in a porous cylinder of radius R is

d?u* 1 du* wo,
e [d—i_d} TRV TE=0
where u* = 0 at 7* = R (no-slip at the wall), and du*/0r* = 0 at r* = 0 (symmetry at the
centerline). p.g is the effective viscosity, u is the fluid viscosity, K is the permeability, and G
is the applied pressure gradient. Show that this can be reduced to the nondimensional form
d’u  1du 1

2 _
pir A T

where M = pegg/p, Da = K/R?, s> = (M Da)™".
Using a regular perturbation expansion, show that for s < 1, the velocity profile from equation
(E.3) is

1—r2 s2 9
U= {1—w(3—r)]+...

[What is this?]
Using the WKB method, show that the solution of equation (1) for s > 1 is

u=Da [1—W]+...

IM. Sen, E. Ramos and C. Trevifio, On the steady-state velocity of the inclined toroidal thermosyphon, ASME J.
of Heat Transfer, Vol. 107, pp. 974-977, 1985.
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B

Figure E.6: Inclined natural cavity

[What is this?]

Consider steady state natural convection in a tilted cavity as shown. DA and BC are adiabatic
while AB and CD have a constant heat flux per unit length. It can be shown that the governing
equations in terms of the vorticity w and the streamfunction v are

0%y 0%

927 T 0a2 YT
o dw Y dw Pw  w oT or
777777 Pw  Pw] o [T or _
Oy Ox  Ox Oy [6932 + o2 Ra Pr gz (50 T g, sma 0

WIT _dpor 9T 9T _

dy dx  Ox dy  dx2 Iy
where Pr and Ra are the Prandtl and Rayleigh numbers, respectively. The boundary condi-
tions are:

8¢:

A T
atr=+—, v=—-—=0, or _

2 Oz or 0,
1 oY oT
at y 3’ (0 3y 0, 3y

where A = L/H is the aspect ratio. Find a parallel flow solution for ¢ using

¥ =1(y)
T(x,y) = Cx+0(y)

Obtain the response to on-off control of a lumped, convectively-cooled body with sinusoidal
variation in the ambient temperature.

Determine the steady-state temperature field in a slab of constant thermal conductivity in
which the heat generated is proportional to the exponential of the temperature such that

o
dx?

where 0 < 2 < 1, with the boundary conditions 7'(0) = 77(0) = 0.

= exp(eT),
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Figure E.7: Slightly tapered 2D fin.

In the previous problem, assume that € is small. Find a perturbation solution and compare
with the analytical. Do up to O(e) by hand and write a Maple (or Mathematica) code to do
up to O(el?).

The temperature equation for a fin of constant area and convection to the surroundings at a
constant heat transfer coefficient is
d? 9
— —m~ | 0=0,
(dx2

where 8 = T — T,. Determine the eigenfunctions of the differential operator for each combi-
nation of Dirichlet and Neumann boundary conditions at the two ends x = 0 and = L.

Add radiation to a convective fin with constant area and solve for small radiative effects with
boundary conditions corresponding to a known base temperature and adiabatic tip.

Find the temperature distribution in a slightly tapered 2-dimensional convective fin with known
base temperature and adiabatic tip.

Prove Hottel’s crossed string method to find the view factor Fap between two-dimensional
surfaces A and B with some obstacles between them as shown. The dotted lines are tightly
stretched strings. The steps are:

(a) Assuming the strings to be imaginary surfaces, apply the summation rule to each one of
the sides of figure abc.
(b) Manipulating these equations and applying reciprocity, show that

Aa Aac - A C
Fop o, = 2ab T Aac = Abe

2Aab
(¢) For abd find F,p_pq in a similar way.
(d) Use the summation rule to show that

Abc + Aad - Aac - Abd
2Aab

Fabfcd =

(e) Show that Fabfcd = AAFAB/Aab-

(f) Show the final result
Abc + Aad - Aac - Abd

2A4

Fy_p=
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Figure E.8: Hottel’s string method.

Complete the details to derive the Nusselt result for laminar film condensation on a vertical
flat plate. Find from the literature if there is any experimental confirmation of the result.

Consider the hydrodynamic and thermal boundary layers in a flow over a flat plate at constant
temperature. Use a similarity transformation on the boundary layer equations to get

2" 4 Ff" =0, (E.3)
0" + %f@l =0. (E4)

Using the shooting method and the appropriate boundary conditions, solve the equations for
different Pr and compare with the results in the literature.

Solve the steady state conduction equation V27T = 0 in the area in the figure between the
square and the circle using the MATLAB Toolbox. Edges DA and BC have temperatures of
100 and 0 units, respectively, AB and C'D are adiabatic and the circle is at a temperature of
200 units. Draw the isotherms.

(From Brauner and Shacham, 1995) Using Eq. 11, write a program to redraw Fig. 2 on a sunny
day (C; = 0) and a cloudy day (C; = 1). Assume T, = 37°C. Use Eq. 8 to calculate h.. Note:
since the physical properties are to be taken at the mean temperature between T and T,, Eq.
11 must be solved numerically.

The steady-state temperature distribution in a plane wall of thermal conductivity k£ and thick-
ness L is given by T'(x) = 423 + 522 + 2z + 3, where T is in K, x in m, and the constants in
appropriate units. (a) What is the heat generation rate per unit volume, ¢(z), in the wall?
(b) Determine the heat fluxes, ¢/, at the two faces z = 0 and = = L.

(From Incropera and DeWitt, 5th edition) Consider a square plate of side 1 m. Going around,
the temperatures on the sides are (a) 50°C, (b) 100°C, (c) 200°C, and (d) 300°C. Find the
steady-state temperature distribution analytically. Write a computer program to do the previ-
ous problem numerically using finite differences and compare with the analytical result. Choose
different grid sizes and show convergence of the heat flux at any wall. Plot the 75, 150, and
250°C isotherms.

A plane wall of thickness 1 m is initially at a uniform temperature of 85°C. Suddenly one side
of the wall is lowered to a temperature of 20°C, while the other side is perfectly insulated. Find
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&
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the time-dependent temperature profile T'(z,t). Assume the thermal diffusivity to be 1 m?/s.
Write a computer program to do the previous problem numerically using finite differences and
compare with the analytical result.

At a corner of a square where the temperature is discontinuous, show how the finite differ-
ence solution of the steady-state temperature behaves ompared to the separation-of-variables
solution.

Find the view factor of a semi-circular arc with respect to itself.

Derive the unsteady governing equation for a two-dimensional fin with convection and radia-
tion.

Determine the steady temperature distribution in a two-dimensional convecting fin.

A number of identical rooms are arranged in a circle as shown, with each at a uniform tem-
perature T;(t). Each room exchanges heat by convection with the outside which is at T, and
with its neighbors with a conductive thermal resistance R. To maintain temperatures, each
room has a heater that is controlled by independent but identical proportional controllers. (a)
Derive the governing equations for the system, and nondimensionalize. (b) Find the steady
state temperatures. (c) Write the dynamical system in the form X = Ax and determine the
condition for stability?.

A sphere, initially at temperature T; is being cooled by natural convection to fluid at T...
Churchill’s correlation for natural convection from a sphere is

— 0.589 Raj/*

Nu = 2"‘ )
)9/16]4/9

[1 + (0.469/ Pr

2Eigenvalues of an N x N, circulant, banded matrix of the form [3]

b c 0 0 a
a b c 0 0
0 a b 0 O
0 0 a b ¢
c 0 0 a b

are \j = b+ (a+ c¢)cos{2n(j —1)/N} —i(a — ¢)sin{2n(j — 1)/N}, where j =1,2,...,N.
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Figure E.9: Menger’s Sponge

where
9B(Ts — Too)-D3
vo '
Assume that the temperature within the sphere T'(t) is uniform, and that the material proper-
ties are all constant. Derive the governing equation, and find a two-term perturbation solution.

RaD =

. (a) Show that the transient governing equation for a constant area fin with constant properties
that is losing heat convectively with the surroundings can be written as

100 0%0
a Ot 0z
(b) With prescribed base and tip temperatures, use an eigenfunction expansion to reduce to

an infinite set of ordinary differential equations. (c) Show that the steady state is attracting
for all initial conditions.

— m?0.

. Construct a fractal that is similar to the Cantor set, but instead remove the middle 1/2 from
each line. Show that the fractal dimension is 1/2.

. Shown below is Menger’s Sponge. Calculate its Hausdorff dimension using each of the following
methods: (a) Dy, = log P/log S, (b) Box Counting (analytical), (¢) Box Counting (graphical).

. Shown below is a Peano curve, a single line that completely fills a unit square. Calculate its
Hausdorff dimension and state if the Peano curve is indeed a fractal.

. A duct carrying fluid has the cross-section of Koch’s curve. Show that the perimeter of the
cross-section is infinite while the flow area is finite.

. Verify Cauchy’s formula for repeated integration by (a) integrating f(¢) five times, (b) applying
Cauchy’s formula once with n = 5, (¢) applying Cauchy’s formula twice, once to f(t) with
n = 2 and then to the result with n = 3, showing that

[1[]] fe)dr = P = P

. Take f(t) = 2t° and using the Caputo Right Hand Derivative, (a) calculate D3 f(t) (take m = 4,
«a = 3) and verify that you get the same result as traditional differentation by comparing to
d3f/dt3. (b) Calculate D2 f(t) and plot the function.

for f(t) = 16t3.
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(a) Initator (b) Generator

Figure E.10: Initiator and generator for a Peano (space filling) curve. The generator is recursively
applied to generate the Peano curve.

92.

93.

Consider the heat flux in a blast furnace taht was calculated to be

¢"(t) = VepX oD, ?g(0).
where
9(t) = Tours (t) — To,
which is simply the derivative of order o = 1/2 of the temperature difference at the surface.
Assume that the function g(t) is given as g(t) = 14sin(wt/60) where ¢ is in minutes and
the thermocouples sample once per minute, giving the discrete data set g; = 14 sin(7i/60).

Calculate the fractional derivative numerically using the first 2 hours of data and plot both
the heat flux at the surface and g¢(t).

Hint: Tt is easiest to calculate the binomial coefficients recursively, according to the recursion
formula:
!
=1, E.5
() (£5)

(2 ()t

Note: In large time intervals (¢ very large), which would be of interest in this problem, the
calculation we used would not be suitable because of the enormous number of summands
in the calculation of the derivative and because of the accumulation of round off errors. In
these situations, the principle of “short memory” is often applied in which the derivative only
depends on the previous N points within the last L time units. The derivative with this “short
memory” assumption is typically written as _r)Dy".

Consider the periodic heating and cooling of the surface of a smooth lake by radiation. The
surface is subject to diurnal heating and nocturnal cooling such that the surface temperature
can be described by Ts(t) = T, + T, sinwt. Assume the heat diffusion to be one-dimensional
and find the heat flux at the surface of the lake. The following steps might be useful:

(a) Assume transient one-dimensional heat conduction:

or(z,t) 0T (,t)
ot T 022

:0,
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with initial and boundary conditions T'(z,0) = T, and T'(0,%¢) = Ts(t). Also assume the lake
to be a semi-infinite planer medium (a lake of infinite depth) with T'(co,t) = 0.

(b) Non-dimensionalize the problem with a change of variables £ = o~ '/?z and 0(z,t) =
T(xz,t) —T,.

(¢) Use the following Laplace transform properties to transform the problem into the Laplace
domain:

E[%] = s"F(x,s) (with 0 initial conditions)
and 0% f(a.1) 5
(63 :E, _ 70{
L[iaxa ] = s F(z,s)

(d) Solve the resulting second order differential equation for ©(¢, s) by applying the trans-
formed boundary conditions.

(e) Find 00/0¢ and then substitute O(,s) into the result. Now take the inverse Laplace
transform of 90/0¢ and convert back to the original variables. Be careful! The derivative of
order 1/2 of a constant is not zero! (see simplifications in (g) to simplify)

(f) You should now have an expression for 0T (z,t)/0x. Substitute this into Fourier’s Law to
calculate the heat flux, ¢"(x,t) = —k 0T (x,t)/0x.

(g) Evaluate this expression at the surface (z = 0) to find the heat flux at the surface of the
lake. The following simplifications might be helpful:

o'v2c c
otl/2 — ril/2
9*[Ce@®)] _ ~9%9(t)
ot~ ot

(h) The solution should look now look like

() = kE dY?(T,sinwt)
s Ql/2 dt1/2

Consider radiation between two long concentric cylinders of diameters D; (inner) and Ds
(outer). (a) What is the view factor Fis. (b) Find Fyy and Fb; in terms of the cylinder
diameters.

Temperatures at the two sides of a plane wall shown in Fig. E.38 are Ty, and TR, respectively.
For small ¢, find a perturbation steady-state temperature distribution T'(z) if the dependence
of thermal conductivity on the temperature has the form

k(T):k0<1+T_TLe>.

One side of a plane wall shown in Fig. E.39 has a fixed temperature and the other is adiabatic.
With an initial condition T'(x,0) = f(x), determine the temperature distribution in the wall
T(z,t) at any other time. Assume constant properties.
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Figure E.11: Plane wall in steady state.

Figure E.12: Plane wall in unsteady state.

Using an eigenfunction expansion, reduce the governing PDE in Problem 56 to an infinite set
of ODEs.

A room that loses heat to the outside by convection is heated by an electric heater controlled
by a proportional controller. With a lumped capacitance approximation for the temperature,
set up a mathematical model of the system. Determine the constraint on the controller gain
for the system response to be stable. What is the temperature of the room after a long time?

A turbine blade internally cooled by natural convection is approximated by a rotating natural
circulation loop of constant cross-section. The heat rate in and out at the top and bottom,
respectively, is @@ while the rest of the loop is insulated. Find the steady-state velocity in the
loop. Consider rotational forces but not gravity. State your other assumptions.

An infinite number of conductive rods are set up between two blocks at temperatures T, and T}.
The first rod has a cross-sectional area A; = A, the second Ay = A/, the third A3 = A/j32,
and so on, where 8 > 1. What is the total steady-state heat transfer rate between the two
blocks? Assume that the thermal conductivity k is a constant, and that there is no convection.

Show that the functions ¢;(z) = V2 sinwz and ¢y(z) = /2 sin 27z are orthonormal in the
interval [0,1] with respect to the Ly norm. Using these as test functions, use the Galerkin

Figure E.13: Turbine blade.
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Figure E.14: Infinite number of rods.

[1°

R

Figure E.15: Lamp and disk

method to find an approximate solution of the steady-state fin equation
T —T =0,
with T(0) =0,7(1) = 1.

A lamp of ¢ W is radiating equally in all directions. Set up the governing equation for the
temperature T'(r) in the disk.

Determine the steady-state temperature distribution in the triangle shown, if the hypotenuse
is adiabatic, one of the sides is at one temperature and the other is at another.

A ball with coefficient of restitution r falls from height H and undergoes repeated bouncing.
Determine the temperature of the ball as a function of time 7'(¢) if heat loss is by convection
to the atmosphere. Assume that the energy loss at every bounce goes to heat the ball.

Heat at the rate of ¢ per unit volume is generated in a spherical shell that lies between R
and R + 0. If heat loss is by convection on the external surface only, find the steady-state
temperature distribution.

Two identical fins of square cross section exchange heat by radiation between them and with
the surroundings. Set up the governing equations for the temperatures 7'(z) in the fins and
solve for weak radiation.

A B

Figure E.16: Radiating triangle.
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12
T1
x1
X
x2
Figure E.17: Conical fin
D C
A B

Figure E.18: Area between square and circle.

Determine the time-dependent temperature T'(¢) of a block of weight Mg that is being slided
at a constant velocity V' across a horizontal surface. Assume that the frictional heat generated
at the interface (with coefficient of friction p) goes entirely to the block, that its temperature
is uniform, and that heat loss from it is only by convection to the surroundings.

(From Incropera and DeWitt, 5th edition) The figure shows a conical section fabricated from
pure aluminum. It is of circular cross section having diameter D = az'/2, where a = 0.5m'/2.
The small end is located at 7 = 25 mm and the large end at zo = 125 mm. The end
temperatures are 77 = 600K and To = 400K, while the lateral surface is well insulated. (a)
Derive an expression for the temperature distribution T'(z) in symbolic form, assuming one-
dimensional conditions. (b) Sketch the temperature distribution. (c¢) Calculate the heat rate

qz-

(From Incropera and DeWitt, 5th edition) Copper spheres of 20 mm diameter are quenched
by dropping into a tank of water that is maintained at 280 K. The spheres may be assumed
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to reach the terminal velocity on impact and to drop freely though the water. Estimate the
terminal velocity by equating the drag and gravitational forces acting on the sphere. What is
the approximate height of the water tank needed to cool the spheres from an initial temperature
of 360 K to a center temperature of 320 K?

(From Incropera and DeWitt, 5th edition) Neglecting the longitudinal temperature gradient
in laminar flow in a circular tube, the energy equation is

oT T _ad (07
Yor "Vor “ror\"or )

The heat flux at the wall is ¢ = h(Ty — T, ), where T,,, is the mean (or bulk) temperature
of the fluid at a given cross section and T is the wall temperature. Slug flow is an idealized
condition for which the velocity is assumed to be uniform over the entire tube cross section
with v = 0, u = constant, and 97/0z = dT,,/dx = constant with respect to r. For uniform
wall heat flux, determine T'(r) and the Nusselt number Nup.

(From Incropera and DeWitt, 5th edition) Consider natural convection within two long vertical
plates maintained at uniform temperatures of 75 ; and T 2, where T, ; > T 2. The plates are
open at their ends and are separated by the distance 2L. (a) Sketch the velocity distribution
in the space between the plates. (b)Write appropriate forms of the continuity, momentum,
and energy equations for laminar flow between the plates. (c) Evaluate the temperature
distribution, and express your result in terms of the mean temperature Ty, = (Ts1 + Ts,2)/2.
(d) Estimate the vertical pressure gradient by assuming the density to be a constant p,,
corresponding to 7,,. Substituting from the Boussinesq approximation, obtain the resulting
form of the momentum equation. (e) Determine the velocity distribution. (Hints: The net
flow across any horizontal section should be zero. Assume that the flow is hydrodynamically
and thermally fully developed. Here the Boussinesq approximation means use of the simplified
density variation expression p — pn, = —Bpm (T — Trn).)

(From Incropera and DeWitt, 5th edition) For forced convection boiling in smooth tubes, the
heat flux can be estimated by combining the separate effects of boiling and forced convection.
The Rohsenow and Dittus-Boelter correlations may be used to predict nucleate boiling and
forced convection effects, with 0.019 replacing 0.023 in the latter expression. Consider water
at 1 atm with a mean velocity of 1.5 m/s and a mean temperature of 95°C flowing through a
15-mm diameter brass tube whose surface is maintained at 110°C. Estimate the heat transfer
rate per unit length of the tube.

(From Incropera and DeWitt, 5th edition) A single-pass, cross-flow heat exchanger uses hot
exhaust gases (mixed) to heat water (unmixed) from 30 to 80°C at a rate of 3 kg/s. The
exhaust gases, having thermophysical properties similar to air, enter and exit the exchanger
at 225 and 100°C, respectively. If the overall heat transfer coefficient is 200 W/m?K, estimate
the required surface area using LMTD and e-NTU method respectively.

(From Incropera and DeWitt, 5th edition) Saturated water vapor leaves a steam turbine at
a flow rate of 1.5 kg/s and a pressure of 0.51 bar. The vapor is to be completely condensed
to saturated liquid in a shell-and-tube heat exchanger that uses city water as the cold fluid.
The water enters the thin-walled tubes at 17°C and is to leave at 57°C. Assuming an overall
heat transfer coefficient of 2000 W/m?K, determine the required heat exchanger surface area
and the water flow rate. After extended operation, fouling causes the overall heat transfer
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coefficient to decrease to 1000 W/m?K, and to completely condense the vapor flow rate. For
the same water inlet temperature and flow rate, what is the new vapor flow rate required for
complete condensation?

(From Incropera and DeWitt, 5th edition) Advances in very large scale integration (VLSI) of
electronic devices on a chip are often restricted by the ability to cool the chip. For mainframe
computers, an array of several hundred chips, each of area 25 mm?, may be mounted on a
certain ceramic substrate (backside of substrate insulated). A method of cooling the array
is by immersion in a low boiling point fluid such as refrigerant R-113. At 1 atm and 321 K,
properties of the saturated liquid are u = 5.147 x 107% N - s/m?, ¢, = 983.8 J/kg-K, and
Pr = 7.183. Assume values of Cs y = 0.004 and n = 1.7. (a) Estimate the power dissipated by
a single chip if it is operating at 50% of the critical heat flux. (b) What is the corresponding
value of the chip temperature? (¢) Compute and plot the chip temperature as a function of
surface heat flux for 0.25 < q. /g0 < 0.90.

(From Incropera and DeWitt, 5th edition) A thermosyphon consists of a closed container that
absorbs heat along its boiling section and rejects heat along its condensation section. Consider
a thermosyphon made from a thin-walled mechanically polished stainless steel cylinder of
diameter D. Heat supplied to the thermosyphon boils saturated water at atmospheric pressure
on the surfaces of the lower boiling section of length L; and is then rejected by condensing
vapor into a thin film, which falls by gravity along the wall of the condensation section of
length L. back into the boiling section. The two sections are separated by an insulated section
of length L;.The top surface of the condensation section may be treated as being insulated.
The thermosyphon dimensions are D = 20 mm, L, = 20 mm, L; = 40 mm, and L; = 40
mm. (See figure in book) (a) Find the mean surface temperature, T 5, of the boiling surface
if the nucleate boiling heat flux is to be maintained at 30% of the critical heat flux. (b)
Find the mean surface temperature, 75 ., of the condensation section assuming laminar film
condensation. (¢) Find the total condensation flow rate, 7, within the thermosyphon.

(From Incropera and DeWitt, 5th edition) A steam generator consists of a bank of stainless
steel (k = 15W/mK) tubes having the core configuration of Fig. E.22 and an inner diameter
of 13.8 mm. The tubes are installed in a plenum whose square cross section is 0.6 m on a
side, thereby providing a frontal area of 0.36 m?. Combustion gases, whose properties may be
approximated as those of atmospheric air, enter the plenum at 900 K and pass in cross flow
over the tubes at 3 kg/s. If saturated water enters the tubes at a pressure of 2.455 bars and a
flow rate of 0.5 kg/s, how many tubes rows are required to provide saturated steam at the tube
outlet? A convection coefficient of 10,000 W/m?-K is associated with boiling in the tubes.

(From Incropera and DeWitt, 5th edition) The spectral, directional emissivity of a diffuse
material at 2000 K has the distribution as in Fig. E.20. Determine the total, hemispherical
emissivity at 2000 K. Determine the emissive power over the spectral range 0.8 to 2.5 ym and
for the directions 0 < 6 < 30°.

(From Incropera and DeWitt, 5th edition) Solar irradiation of 1100 W /m? is incident on a large,
flat horizontal metal roof on a day when the wind blowing over the roof causes a convection
heat transfer coefficient of 25 W/m2K. The outside air temperature is 27°, the metal surface
absortivity for incident solar radiation is 0.60, the metal surface emissivity is 0.20, and the roof
is well insulated from below. Estimate the roof temperature under steady-state conditions.
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Figure E.19: Steam generator.

Figure E.20: Emissivity of material.
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80. Maxwell’s equations of electromagnetic theory are

81.

82.

83.

oD
0B
VxE=-" (E.8)
V-D=p (E.9)
V-B=0 (E.10)

where H, B, E, D, J, and p are the magnetic intensity, magnetic induction, electric field,
electric displacement, current density, and charge density, respectively. For linear materials
D =¢E, J = gE (Ohm’s law), and B = pH, where € is the permittivity, g is the electrical
conductivity, and p is the permeability. For p = 0 and constant €, g and p, show that

0°H OH

2 — _— _—
V°H — ep g2 Il 0 (E.11)
0’E OE
2 — — _— =
V°E — en 2 My 0 (E.12)

With € = 8.8542 x 1072 C2N~'m~2, and px = 1.2566 x 1076 NC~2s2, find the speed of an
electromagnetic wave is free space.

(From Incropera and DeWitt, 5th edition) Consider the parallel plates of infinite extent normal
to the page having opposite edges aligned as shown in the sketch. (a) Using appropriate view
factor relations and the results for opposing parallel planes, develop an expression for the
view factor between the plates. (b) Write a numerical code based on the integral definition to
compute the view factor and compare.

(From Incropera and DeWitt, 5th edition) A room is 6 m wide, 10 m long and 4 m high. The
ceiling, floor and one long wall have emissivities of 0.8, 0.9 and 0.7 and are at temperatures
of 40°C, 50°C and 15°C, respectively. The three other walls are insulated. Assuming that the
surfaces are diffuse and gray, find the net radiation heat transfer from each surface.

(From Incropera and DeWitt, 5th edition) A radiant heater counsists of a long cylindrical
heating element of diameter D; = 0.005 m and emissivity ¢; = 0.80. The heater is partially
enveloped by a long, thin parabolic reflector whose inner and outer surfaces emissivities are
€2; = 0.10 and eg, = 0.80, respectively. Inner and outer surface areas per unit length of the
reflector are each A}, = A5, = 0.20 m, and the average convection coefficient for the combined
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Air

Figure E.22: Figure for problem 3.

inner and outer surfaces is Eg(iyo) = 2 W/m?2K. The system may be assumed to be in an infinite,
quiescent medium of atmospheric air at T,,, = 300 K and to be exposed to large surroundings
at Tsur = 300 K. (a) Sketch the appropriate radiation circuit, and write expressions for each
of the network resistances. (b) If, under steady state conditions, electrical power is dissipated
in the heater at P{ = 1500 W/m and the heater surface temperature is 73 = 1200 K, what is
the net rate at which radiant energy is transferred from the heater? (¢) What is the net rate
at which radiant energy is transferred from the heater to the surroundings? (d) What is the
temperature T5 of the reflector?

Consider the convective fin equation

&1

dz? -I=0

where 0 < z < 1, with 2(0) = 1, (1) = 0. Solve using the following methods. You may have
to transform the dependent or independent variable differently for each method. In each case
show convergence.

(a) Finite differences: Divide into N parts, write derivatives in terms of finite differences,
reduce to algebraic equations, apply boundary conditions, and solve.

(b) Trigonometric Galerkin: Expand in terms of N trigonometric functions, substitute in
equation, take inner products, reduce to algebraic equations, and solve.

(c) Chebyshev Galerkin: Expand in terms of N Chebyshev polynomials, substitute in equa-
tion, take inner products, reduce to algebraic equations, and solve.

(d) Trigonometric collocation: Expand in terms of N trigonometric functions, substitute in
equation, take inner products, apply collocation, and solve.

(e) Galerkin finite elements: Divide into N elements, assume linear functions, integrate by
parts, assemble all equations, apply boundary conditions, and solve.

(f) Polynomial moments: Assume dependent variable to be a Nth-order polynomial that
satisfies boundary conditions, obtain algebraic equations by taking moments, and solve.
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If e~ /T is proportional to the heat generated within a tank by chemical reaction, and there is
heat loss by convection from the tank, show that the temperature of the tank 7" is determined
by
dT
MCE =ae B/T —hA(T — Ty)

where M is the mass, ¢ is the specific heat, a is a proportionality constant, h is the convective
heat transfer coefficient, A is the surface area of the tank, and T, is the ambient temperature.
Nondimensionalize the equation to

dT* e P
= YT _ H(T* —T%)

(a) For T = 0.1, draw the bifurcation diagram with H as the bifurcation parameter, and
determine the bifurcation points.

(b) Determine the stability of the different branches of the bifurcation diagram.

The governing equations for the dynamic behavior of a toroidal convective loop with known
heat flux has been shown to be

dzx
— =y — E.13
il A (E.13)
d
d—i/:a—zsc (E.14)
dz
— =qy—b E.15
ikl (E.15)

(a) Using the same approach and notation as far as possible, modify the dynamical system
to include the effects of axial conduction.

(b) Determine the critical points of the conductive system and analyze their linear stability.

(c¢) Show that there is a conductive solution for heating that is symmetric about a vertical
diameter, and analyze its nonlinear stability.

Consider a toroidal convective loop with known wall temperature. Show that the dynamical
system for this problem can be reduced to the Lorenz equations. Determine the dimension of
the strange attractor for these equations.

Graphically compare the numerical and approximate boundary layer solutions in the problem
of one-dimensional flow in a pipe with advection, convection and axial conduction.

Consider the energy equation in the one-dimensional flow in a tube of finite wall thickness.
Include convection between the fluid and the tube, between the tube and the environment,
and axial conduction in the tube wall, but neglect axial conduction in the fluid. The inlet
temperature of the in-tube fluid is known, and the tube wall is adiabatic at the two ends.

(a) Show that the governing equations can be reduced to a form

dy
— = Ay.
a ~ Y
¢ is the nondimensional axial coordinate,
0;
y - et 9
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Figure E.23: CAPTION HERE.

and
—a a 0
A = 0 0 1
—b b+c O

0; is the nondimensional temperature of the in-tube fluid, #; that of the tube, and ¢; the
heat flux.

(b) Show that this can also be written as a third-order differential equation.

(¢) Solve as much as you can analytically, and then assume numerical values for the param-
eters (e.g. a =3,b=10/3,¢ = 8/3) and complete the solution.

ich of the cases of the parameters a, b and ¢ going to either zero or infinity are regular
d) Which of th f th t b and ing to eith infinit 1
perturbations and which are singular?

90. Derive an expression for heat transfer in a fractal tree-like microchannel net?.

91. A body is being cooled by natural convection and black-body radiation. Assume lumped
parameters and derive an approximation for its temperature T'(¢) based on neglecting one
mode of heat transfer for small times and the other for long times. Compare with a numerical
result.

92. Consider the two-dimensional steady-state temperature distribution T'(x, y) on the plate ABCDEFG
where AB = BC = DE = FG = GA and CD = BE = EF. The line ABC is adiabatic, AG is at
temperature 77 and the others are at T5. (a) Assume that the temperature distribution in the
dashed (interior) line BE is f(y) and solve the temperature distributions in the two rectangles
separately. (b) Equate the normal heat flux on either side of BE to get an equation for f(y).

(¢) Suggest a numerical solution.

93. Explore a perturbation solution of the previous problem for a geometry in which CD/AG is
very small (instead of being 0.5 above).

94. Fluids A and B exchange heat in the concentric-tube counterflow heat exchanger shown.
Analyze the dynamics of the temperature field for a step change in the inlet temperature of
one of the fluids.

95. Derive the dynamical system for a convection loop with known heat flux that loops around in
a circle twice in a vertical plane before merging with itself. Investigate its static and dynamic
behavior.

3Y. Chen and P. Cheng, Heat transfer and pressure drop in fractal tree-like microchannel nets, International
Journal of Heat and Mass Transfer, Vol. 45, pp. 2643-2648, 2002
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Figure E.25: CAPTION HERE

96. Show that a convectively cooled lumped mass that is heated with a time-varying source is
governed by an equation of the type

dr

= +T=Q0.

If Q =1+ sinwt, find the amplitude of the temperature response as a function of w.
97. Show that a radiative fin with heat generation is governed by an equation of the type

d*T 4
for 0 < z < 1. With @ = 1 and boundary conditions T'(0) = 0,7(1) = 2, solve T'(z)
numerically for different e. From this see if and where boundary layers develop as € — 0.

98. Consider steady-state conduction in a L X 2eL rectangular plate, with € < 1. If temperatures
are prescribed on the short sides and the long sides are insulated, show that the governing

equation in normalized spatial variables can be written as
2 2

628 T 0°T —0
ox? = Oy?

in0 <z <1,-1<y < 1with boundary conditions T'(0,y) = f(y),T(1,y) = g9(y), (0T/0y)y=—1 =
(0T/0y)y=1 = 0.
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(a) Assume an outer expansion of the form
T(z,y) = To(w,y) + €Ta(z,y) + ...

and show that
To = apx + bo(1 — x)

where a and b are undetermined constants.

(b) With boundary layers near x = 0 and « = 1, show that matching with the outer solution
gives

1
ap = % llg(y) dy (E.16)
bo = % /_lf(y) dy (E.17)

Using multiple scales, solve the Fisher equation

oT o*T

L

ot Ox?
with —oo < z < o0, t > 0, T(x,0) = 1/{1 + exp(Ax)}, and € < 1. Plot the analytical and
numerical results for e = 0.01,A\=1and t =0, ¢t =5, and t = 10.

+T(1-T)

Find an asymptotic approximation for

or oT

Y T

ot * Ox /(1)
with —oo < 2 < 00, t > 0, T(x,0) = g(x) and € < 1 that is valid for large t. Then reduce to
the special case for f(T)=T(1—1T) and g(z) = 1/{1 + exp(\z)}.

Show that the temperature T'(t) of a lumped body that is subject to convection and radiation
to a constant ambient temperature Ty, is governed by an equation of the form

dT
T a(T —Tso) +b(T* —TL) =0,

and that two steady states are conditionally possible. Analyze the stability of each.

The temperature T'(t) of an object is controlled to a desired value Ts by blackbody radiation
from a lamp at a temperature T (t). T can be measured and on the basis of that T, is
varied by a PID controller. Model the system with control, and determine the condition for
its stability.

A long tube held vertically is kept at a uniform temperature T, that is higher than that of the
surrounding fluid T. There is an upward flow through the tube due to natural convection.
What is the temperature of the fluid leaving the tube? Make suitable assumptions.

Consider transient thermal conduction in a convective fin with its two ends kept at fixed
temperatures. Show that the steady-state temperature distribution is globally stable.
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Figure E.28: CAPTION HERE
y
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Figure E.29: CAPTION HERE.

An infinite one-dimensional lattice consists of repetitions of a unit consisting of two identical
masses followed by a third mass that is different. The springs and distances between the masses
are all identical. Find the small wave number phonon speed of the acoustic mode.

The surface of a sphere is divided into n unequal parts numbered 1,2,...,n with areas
Ajq, As, ..., A, respectively. Show that the view factor
A
Fi*j = J .
A+ Ay +...+ A,
There are at least two ways to obtain a regular perturbation solution for the steady-state

temperature T'(z,y) due to conduction without heat generation for the plate shown in the
figure, where € < 1, For each, set up two terms of the problem (i.e. provide the equations to
be solved and the corresponding boundary conditions), but do not solve.

Find the maximum temperature on a thin rectangular plate with uniform temperature at the
edges and constant heat generation per unit area by using a one-term method of moments
approximation.

Determine the temperature distribution along a fin of constant area which has lateral convec-
tion and also a small amount of radiative cooling. The base temperature is known and the tip
is adiabatic.
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The governing equations for the dynamic behavior of a toroidal natural convection loop with
axial conduction that is symmetrically heated with known heat flux is

dx

= o y— E.1
it A (E.18)
gl (E.19)
% =zy—b—cz. (E.20)

Draw the bifurcation diagram and determine the linear and nonlinear stability of the conductive
solution.

Model and solve the dynamics of a counterflow heat exchanger.

Describe how you would solve this problem using more typical methods and what other infor-
mation would be required.

(Chap. 1) A square silicon chip (k = 150 W/m K) is of width 5 mm on a side and of thickness
1 mm. The chip is mounted on a substrate such that its side and back surfaces are insulated,
while the front surface is exposed to a coolant. If 4 W are being dissipated in circuits mounted
to the back surface of the chip, what is the steady-state temperature difference between the
back and front surfaces.

(Chap. 1) A square isothermal chip is of width 5 mm on a side and is mounted on a substrate
such that its side and back surfaces are well insulated, while the front surface is exposed to the
flow of a coolant at temperature 85°C. If the coolant is air and the corresponding convection
coefficient is h = 200 W/m?K, what is the maximum allowable chip power? If the coolant is
a dielectric liquid for which kA = 3000 W/m?K, what is the maximum allowable power?

(Chap. 1) An overhead 25 m long, uninsulated industrial steam pipe of 100 mm diameter is
routed through a building whose walls and air are at 25°C. Pressurized steam maintains a
pipe surface temperature of 150°C, and the coeflicient associated with natural convection is
h = 10W/m? K. The surface emissivity is 0.8. (a) What is the rate of heat loss from the steam
line? (b) If the steam is generated in a gas-fired boiler operating at an efficiency of 0.9 and
natural gas is priced at $0.01 per MJ, what is the annual cost of heat loss from the line?

(Chap. 1) Three electric resistance heaters of length 250 mm and diameter 25 mm are sub-
merged in a 10 gallon tank of water, which is initially at 295 K. (a) If the heaters are activated,
each dissipating 500 W, estimate the time required to bring the water to a temperature of 335
K. (b) If the natural convection coefficient is given by h = 370(T—T)'/3, where h is in W/m?K
and T and T are temperatures of the heater surface and water in K, respectively, what is the
temperature of each heater shortly after activation and just before deactivation? (c) If the
heaters are inadvertently activated when the tank is empty, the natural convection coefficient
associated with heat transfer to the ambient air at T, = 300 K may be approximated as
h = 0.70(T, — T, )'/3. If the temperature of the tank walls is also 300 K and the emissivity of
the heater surface is 0.85, what is the surface temperature of each heater under steady-state
conditions?

(Chap. 2) Beginning with a differential control volume, derive the heat diffusion equation in
cylindrical coordinates.
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Figure E.30: CAPTION HERE.

(Chap. 3) A circular copper rod of 1 mm diameter and 25 mm length is used to enhance heat
transfer from a surface that is maintained at 100°C. One end of the rod is attached to this
surface, while the other end is attached to a second surface at 0°C. Air flowing between the
surfaces and over the rods is at 0°C. The convective heat transfer coefficient at the surface of
the rod is 100 W/m2K. What is the rate of heat transfer by convection from the rod to the
air?

(Chap. 4) Using the method of separation of variables, determine the steady-state temperature
field T'(z,y) in the rectangle shown below. Make a three-dimensional plot. Also draw the
isotherms on a two-dimensional plot.

Lengths AB = 3, and BC = 2; temperatures at the boundaries at AB, CD and DA are zero,

but at BC' is
0<y<1

_JY

(Chap. 5) In a material processing experiment conducted aboard the space shuttle, a coated
niobium sphere of 10 mm diameter is removed from a furnace at 900°C and cooled to a
temperature of 300°C. Take p = 8600 kg/m?3, ¢ = 290 J/kg K, and k = 63 W/m K. (a) If
cooling is implemented in a large evacuated chamber whose walls are at 25°C, determine the
time required to reach the final temperature if the emissivity is 0.1. How long would it take
if the emissivity were 0.67 (b) To reduce the time required for cooling, consideration is given
to immersion of the sphere in an inert gas stream at 25°C with A = 200 W/m?K. Neglecting
radiation, what is the time required for cooling?

(Chap. 5) The density and specific heat of a plastic material are known (p = 950 kg/m?,
¢p = 1100 J/kg K), but its thermal conductivity is unknown. An experiment is performed in
which a thick sample is heated to a uniform temperature of 100° and then cooled by passing
air at 25°C over one surface. A thermocouple embedded a distance of 10 mm below the
surface records the thermal response of the plastic during cooling. If the convection coefficient
associated with air flow is 200 W/m°®, and a temperature of 60° is recorded 5 min after the
onset of cooling, what is the thermal conductivity of the material?

(Chap. 6) A shaft with a diameter of 100 nm rotates at 9000 rpm in a journal bearing that
is 70 mm long. A uniform lubricant gap of 1 mm separates the shaft and the bearing. The
lubricant properties are = 0.03 Ns/m?, k = 0.15 W/m K, while the bearing material has
a thermal conductivity of k;, = 45 W/m K. (a) Determine the viscous dissipation in W/m?
in the lubricant. (b) Determine the rate of heat transfer in W from the lubricant, assuming
that no heat is lost through the shaft. (c¢) If the bearing housing is water-cooled and the outer
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Figure E.31: CAPTION HERE.

surface of the housing is 30°C, determine the temperatures at the interface between lubricant
and shaft and lubricant and bearing.

(Chap. 7) Consider the wing of an aircraft as a flat plate of length 2.5 m in the flow direction.
The plane is moving at 100 m/s in air that is at a pressure of 0.7 bar and temperature —10°C.
The top surface of the wing absorbs solar radiation at a rate of 800 W/m?2. Estimate the
steady-state temperature of the wing, assuming it to be uniform.

(Chap. 8) The evaporator section of a heat pump is installed in a large tank of water, which
is used as a heat source during the winter. As energy is extracted from the water, it begins
to freeze, creating an ice/water bath at 0°, which may be used for air-conditioning during
the summer. Consider summer cooling conditions for which air is passed through an array of
copper tubes, each of inside diameter D = 50 mm, submerged in the bath. (a) If air enters
each tube at a mean temperature of T, ; = 24°C and a flow rate of 7 = 0.01 kg/s, what tube
length L is needed to provide an exit temperature of 7, , = 14°C? With 10 tubes passing
through a tank of total volume V = 10 m3, which initially contains 80% ice by volume, how
long would it take to completely melt the ice? The density and latent heat of fusion of ice are
920 kg/m? and 3.34 x 10° J /kg, respectively. (b) The air outlet temperature may be regulated
by adjusting the tube mass flow rate. For the tube length determined in part (a), compute
and plot Ty, , as a function of 72 for 0.005 < rm < 0.05 kg/s. If the dwelling cooled by this
system requires approximately 0.05 kg/s of air at 16°C, what design and operating conditions
should be prescribed for the system?

(Chap. 9) Beverage in cans 150 mm long and 60 mm in diameter is initially at 27°C and is to
be cooled by placement in a refrigerator compartment at 4°C. In the interest of maximizing
the cooling rate, should the cans be laid horizontally or vertically in the compartment? As a
first approximation, neglect heat transfer from the ends.

(Chap. 9) A natural convection air heater consists of an array of N parallel, equally spaced
vertical plates, which may be maintained at a fixed temperature T by embedded electric
heaters. The plates are of length and width L = W = 300 mm and are in quiescent, atmo-
spheric air at T, = 20°C. The total width of the array cannot exceed a value of W,,. = 150
mm. For Ty = 75°C, what is the plate spacing (distance between plates) S that maximizes
heat transfer from the array? For this spacing, how many plates comprise the array and what
is the corresponding rate of heat transfer from the array?



127.

128.

129.

130.

131.

132.

283

(Chap. 10) Saturated steam at 1 atm condenses on the outer surface of a vertical 100 mm
diameter pipe 1 m long, having a uniform surface temperature of 94°C. Estimate the total
condensation rate and the heat transfer rate to the pipe.

(Chap. 11) A shell-and-tube heat exchanger consists of 135 thin-walled tubes in a double-pass
arrangement, each of 12.5 mm diameter with a total surface area of 47.5 m2. Water (the
tube-side fluid) enters the heat exchanger at 15°C and 6.5 kg/s and is heated by exhaust gas
entering at 200°C and 5 kg/s. The gas may be assumed to have the properties of atmospheric
air, and the overall heat transfer coefficient is approximately 200 W/m?K. (a) What are the
gas and water outlet temperatures? (b) Assuming fully developed flow, what is the tube-side
convection coefficient? (c¢) With all other conditions remaining the same, plot the effectiveness
and fluid outlet temperature as a function of the water flow rate over the range from 6 to 12
kg/s. (d) What gas inlet temperature is required for the exchanger to supply 10 kg/s of hot
water at an outlet temperature of 42°C, all other conditions remaining the same? What is the
effectiveness for this operating condition?

(Chap. 11) A boiler used to generate saturated steam is in the form of an unfinned, cross-flow
heat exchanger, with water flowing through the tubes and a high temperature gas in cross
flow over the tubes. The gas, which has a specific heat of 1120 J/kg K and a mass flow rate
of 10 kg/s, enters the heat exchanger at 1400 K. The water, which has a flow rate of 3 kg/s,
enters as saturated liquid at 450 K and leaves as saturated vapor at the same temperature.
If the overall heat transfer coefficient is 50 W/m?K and there are 500 tubes, each of 0.025 m
diameter, what is the required tube length?

(Chap. 12) The energy flux associated with solar radiation incident on the outer surface of
the earth’s atmosphere has been accurately measured and is known to be 1353 W/m?. The
diameters of the sun and earth are 1.39 x 10° and 1.29 x 107 m respectively, and the distance
between the sun and the earth is 1.5 x 10! m. (a) What is the emissive power of the sun? (b)
Approximating the sun’s surface as black, what is its temperature? (c) At what wavelength
is the spectral emissive power of the sun a maximum? (d) Assuming the earth’s surface to
be black and the sun to be the only source of energy for the earth, estimate the earth’s
temperature.

(Chap. 12) The spectral reflectivity distribution for white paint can be approximated by the
following stair-step function: ay = 0.75 for A < 0.4 pm, a) = 0.15 for 0.4 < A\ < 3 pum,
and ay = 0.96 for A > 3 pm. A small flat plate coated with this paint is suspended inside a
large enclosure, and its temperature is maintained at 400 K. The surface of the enclosure is
maintained at 3000 K, and the spectral distribution of its emissivity is €y = 0.2 for A < 2.0
pm, and ey = 0.9 for A > 2.0 pm. (a) Determine the total emissivity, ¢, of the enclosure. (b)
Determine the total emissivity, €, and absorptivity, «, of the plate.

(Chap. 12) A thermocouple whose surface is diffuse and gray with an emissivity of 0.6 indicates
a temperature of 180°C when used to measure the temperature of a gas flowing through a large
duct whose walls have an emissivity of 0.85 and a uniform temperature of 450°C. (a) If the
convection heat transfer coefficient between the thermocouple and the gas stream is h = 125
W/m?-K and there are negligible conduction losses from the thermocouple, determine the
temperature of the gas. (b) Consider a gas temperature of 125°C. Compute and plot the
thermocouple measurement error as a function of the convection coefficient for 10 < h < 1000
W /m? K.
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Figure E.33: Constant-area fin [Same as Fig. 1.8].

(Chap. 13) Consider two diffuse surfaces A; and A on the inside of a spherical enclosure of
radius R. Using the following methods, derive an expression for the viewfactor Fi5 in terms
of Ay and R. (a) Find Fi2 by beginning with the expression F;; = ¢;—,;/A;J;. (b) Find Fi
using the view factor integral

1 cos 0; cos 6;
F; = — 2" JA; dA;
J Ai [41 /Aj 7TR2 J

(Chap. 13) Two parallel, aligned disks, 0.4 m in diameter and separated by 0.1 m, are located
in a large room whose walls are maintained at 300 K. One of the disks is maintained at a
uniform temperature of 500 K with an emissivity of 0.6, while the backside of he second disk
is well insulated. If the disks are diffuse, gray surfaces, determine the temperature of the
insulated disk.

(Chap. 13) A solar collector consists of a long duct through which air is blown; its cross
section forms an equilateral triangle of side 1 m on a side. One side consists of a glass cover of
emissivity €1 = 0.9, while the other two sides are absorber plates with e = €3 = 1.0. During
operation the surface temperatures are known to be 17 = 25°C, Ty = 60°C, and T3 = 70°C.
What is the net rate at which radiation is transferred to the cover due to exchange with the
absorber plates?

(Chap. 13) Consider a circular furnace that is 0.3 m long and 0.3 m in diameter. The two
ends have diffuse, gray surfaces that are maintained at 400 and 500 K with emissivities of 0.4
and 0.5, respectively. The lateral surface is also diffuse and gray with an emissivity of 0.8 and
a temperature of 800 K. Determine the net radiative heat transfer from each of the surfaces.

Show that no solution is possible in Problem 4 if the boundary layer is assumed to be on the
wrong side.

Find the steady-state temperature distribution and velocity in a square-loop natural convection
loop. The total length of the loop is L and the distribution of the heat rate per unit length is:
Q@ between ¢ and d, and —@Q) between g and h. The rest of the loop is adiabatic.
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Figure E.34: Flow in tube with non-negligible wall thickness.

Figure E.35: CAPTION HERE.

a b C

Figure E.36: CAPTION HERE.
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Figure E.37: CAPTION HERE.

i

Consider a long, thin, vertical tube that is open at both ends. The air in the tube is heated
with an electrical resistance running down the center of the tube. Find the flow rate of the air
due to natural convection. Make any assumptions you need to.

Obtain the table below by solving the fin conduction equation for the different boundary
conditions.

Derive the fin efficiency given below for a circular fin.
Read the section on the bioheat equation and solve the following.

Use separation of variables to find the steady-state temperature distribution T'(x,y) in the
rectangle shown for the following boundary conditions. AB: T = Tj; BC: adiabatic; CD:
T =1T5; DA: T = Ts. The dimensions are AB = 2 units, BC = 1 unit. Also write a finite-
difference program to find a numerical solution to the problem, and compare with the analytical
solution.

Use the finite-element based pde toolbox* in Matlab to solve the numerical example in the
previous homework. Compare with the analytical result.

The exact solution of transient conduction in a plane wall with convection at the surfaces is
given in the book. Derive it.

4Just type pdetool in Matlab.

Figure E.38: Plane wall in steady state.



Figure E.39: Plane wall in unsteady state.

A B

Figure E.40: CAPTION HERE.
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Show, following the steps in the book, that the transient heat equation in a semi-infinite solid
can be written as

—2n—.
dn? K dn
Derive also the constant heat flux and surface convection solutions given.

The following problem is an example in the book. Write computer programs and find what is
asked using more nodes and smaller time steps. Also integrate until steady state is reached,
and plot the temperature at a few specific points.

Find the non-dimensional form of the energy equation for an incompressible fluid with constant
properties

T
%t +u- VT =aV?T + ®/pc,,

where the dissipation function is

PN PG R e T R LU R T W T A
K ox oy 0z ox Oy oy 0z 0z Ox

in terms of the components of u = (u, v, w). Show that the Peclet and Eckert numbers arise

naturally.

For the flat plate boundary layer in forced convection, solve the hydrodynamic and thermal
equations

“f
dn3
oT P
dn? 2

a2 f
2 _— =
+f e 0,

dr*

fal77

0,

numerically, with the boundary conditions f(0) = f'(0) = T*(0) = 0, and f'(c0) = T*(00) = 1.
2 *

Compare f(n) and %(O) with values given in the book. Plot %(O) as a function of Pr, and

compare with the approximation for Pr larger than 0.6 given in the book.

For natural convection over a vertical flat plate, solve the boundary layer equations

3 2 2
M—&-?)f%—Z(df) +T* =0,

dn? dn
d>T* dr~
—F— + 3P =0
dn? +3prf dn ’

numerically, with the boundary conditions f(0) = f/(0) =0, T*(0) = 1, and f'(c0) = T*(c0) =
0. Plot graphs choosing values of Pr to compare with those in the book.

For a counter-flow heat exchanger, determine from first principles (a) the heat rate expression,
(b) the log mean temperature difference, and (¢) the e-NTU relation.
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Figure E.41: CAPTION HERE.

There is flow on either side of a L x L metal plate as shown. Assume that the flow is laminar
on both sides and that the local heat transfer coefficient is given by the boundary layer theory.
Determine the local heat transfer coefficient U(z,y) as a function of position. Neglect the
conductive thermal resistance of the plate. If the incoming temperatures of the two fluids are
Ty, and T¢;, what are the temperature distributions at the outlets as functions of position.

Again consider a square plate as shown above, but with conduction important and the heat
transfer coefficient independent of position. Neglecting the variation of temperature across the
thickness of the plate, derive a steady state equation for the local temperature in the plate
T(xz,y). With suitable boundary conditions, solve T'(x,y) analytically and compare with a
numerical solution.

Show that Maxwell equations (Egs. 1.53-1.56, p. 10 in the Notes) reduce to the wave equation
in electric and magnetic fields for zero electrical conductivity.

For small electrical conductivity, show that the one-dimensional equation for the electric field

O0%E 0%E OF
ooz P ~9rg =V

has an approximate solution of the form
E=e P2 f(x — at)

where a = 1/,/e1, and 3 is small (so that 3% can be neglected). What is 3 is terms of the
parameters g, € and p?

Show, by integration, the expression in the book for the view factor between two aligned,
parallel rectangles.

Find the steady-state temperature distribution 7'(x) in a plate x € [0, L], with T(0) = Ty, and
T(L) = Ty, and where the thermal conductivity varies linearly with temperature, i.e.

k:k0<1+€T_Tl>,

T, — Ty
with € < 1.
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Figure E.42: CAPTION HERE

Consider a fin equation
eﬁ —-6=0
dz?
with 0(0) = —1,0(1) = 1. (a) Solve analytically. (b) Solve using perturbations for e < 1 with
boundary layers on both sides. (c) Compare the two solutions graphically.

Determine the time-dependent temperature in the cooling of a lumped body with radiation
and weak convection. For simplicity, take T, = 0.

Two bodies are in thermal contact with each other (as in Section 2.6.1, p. 25 but without heat-
ing Q). Solve for initial conditions 71 (0) = T»(0) = Tp. Solve the problem using perturbations
if the contact thermal resistance kg is small. Clearly specify the small parameter e. Compare
graphically with the analytical solution of the previous problem.

A circular disc of radius R lies on an adiabatic surface and is being heated by a radiative
heater. The heat input per unit area from the radiator is q. The disc is thin enough for the
transverse temperature variation to be neglected. If the temperature at the edge of the disc is
T(R) = Tp, determine the steady-state temperature distribution, T'(r), in the disc, where r is
the radial coordinate.

Consider a thin plate of thickness §, and constant thermal conductivity k. Both sides of the
plate are subjected to convective heat transfer with a constant heat transfer coefficient h. Show
that the temperature field, T'(x,y), is governed by

0T  0°T 9
—t+ = - T-Ty)=0,

ox? + oy? m )

where m? = 2h/ké, and T, is the temperature of the fluid surrounding the plate.

The governing equation for the temperature distribution in a thermal boundary due to flow
over a flat plate at constant temperature is
a*’T*  Pr ,dT*
A + — f -
dn 2 dn

0,

where f(n) is the known solution of the Blasius equation. The boundary conditions are 7*(0) =
0 and T*(oc0) = 1. Show that the solution can be written as

[ e (-2 [ )
[“on (2 [rora) ar

T (n) =
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Figure E.43: CAPTION HERE

The inside wall of a long cylinder of radius R and length L has a temperature distribution of
T, (6). Assuming that there is no participating medium inside the cylinder and that the inside
surface acts a black-body, determine the heat flux distribution on the inside wall ¢(8) due to
internal radiation.

Show that the set of all continuous temperature distributions T'(x) in the interval z € [a, b]
along a bar with T'(a) = 0 and T'(b) = 1 does not form a vector space.

In the above, show that T'(x) would be a vector space if the second condition were changed to
T(b) =0 (and T could assume any value). What is the dimension of that space?

S is a space of sufficiently smooth functions f(z) with z € [0,1] and f(0) = f(1) = 0 that is
endowed with the Ly inner product.

(a)

Show that
d2
dz?

that operates on members of S is self-adjoint. Show that

Ly =

d? 9
EQZ@*TR

where m is a constant, is also self-adjoint.

Find the eigenvalues, A,, and eigenfunctions of £;. Normalize each eigenfunction by
dividing by its norm to obtain an orthonormal set, ¢, ().

Solve the one-dimensional steady-state fin equation
L2(T)=0
for the temperature distribution T'(x), with T(0) = 0, T(1) = 1, where L is defined as

above.

Let O(z) = T — x. Write the differential equation that 0(x) satisfies in the form £(0) =
g(z), and show that § € S. Expand 0(z) in terms of the eigenfunctions obtained above
as

0(x) =Y aii(w).
i=0

Substitute into £(0) = g(z), and take the inner product of the equation with ¢; to
determine the coefficients a;.

Graphically compare the exact and the eigenfunction expansion (using perhaps five terms)
solutions of T'(x).
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Figure E.45: CAPTION HERE

168. Consider one-dimensional flow in a pipe with lateral convection (with constant heat transfer
coefficient h) as shown. The flow velocity is V' and the temperature T'(x). Neglect the pipe
wall.

(a) Derive the governing energy balance differential equation and non-dimensionalize.

(b) Solve with boundary conditions T(0) = T3, and T(L) = Toy.

(¢) Using the boundary layer approximation for small axial conduction, find the inner and
outer solutions as well as the composite solution.

(d) Show that the adjoint differential equation represents a pipe with flow in the opposite
direction.

169. Consider now the pipe with a thick wall which exchanges heat by convection with the fluid and
with the surroundings (with constant but different heat transfer coefficients). Assume axial
conduction in both wall and fluid.

(a) Derive the two governing equations for the wall and fluid temperatures, T,,(x) and Ty (z),
respectively.

(b) Nondimensionalize using & = «/L, 0, = (T — Too) /AT, 05 = (T5 — T)/AT, AT =
T}" — T, where L is the length of the pipe, T, is the ambient temperature, and T}” is
the inlet temperature of the fluid.

c) Writing X = |0,, ¢ Tand Y = [0; ¢/
f f Yw
be written as

}T, show that the nondimensional equations can

d
—0 =A0 E.21
dg , (E21)

where © = [X Y]T.
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(d) Assume boundary conditions Ty = Ty, dT/de =0at x =0, and Ty = Tou, dT/dx =0
at & = L. Show that Eq. (E.21) can be written as

X(1) = D11X(0) + D12Y(0), (E.22)

Y (1) = D21 X(0) + D22 Y (0), (E.23)

where Y (0) and Y (1) are known.
(e) Determine X(0) from Eq. (E.23), and use this to find ©(0).
(f) Solve Eq. (E.21).

(g) Find the total heat lost to the surroundings by convection in terms of 6,,(x).

Use the following numerical methods to solve the fin problem: 7" — T = 0 with 7'(0) = 1 and
T(1) =0.

(a) Finite differences with n divisions, where n is as large as necessary.
(b) Finite elements with n elements, where n is as large as necessary.

(c) Collocation method with Chebycheff polynomials. Use n polynomials, where n is as
large as necessary. Remember to transform the equation first into one with homogeneous
boundary conditions.

Consider the problem of pipe flow with a thick wall given in HW16, Prob. 2. Assume a
vanishingly small axial conduction in both wall and fluid, and find the outer solution for the
boundary layer approximation, and the corresponding heat loss to the surroundings.

Using a lumped approximation write the differential equation that governs the time dependence
of the temperature of a body that is convecting and radiating to surroundings at To,. Find
the steady state temperature and show that it is linearly stable.

Find the correlation dimension of the strange attractor for the Lorenz equations (that model
flow in a thermosyphon under some conditions) [Probs 38, 53, 136]

dz

— = — E.24
dy

A —y— E.2
I A —y —xz, (E.25)
dz

— = . E.2
o bz + xy (E.26)

from data obtained from numerical integration of the equation, where ¢ = 10, A = 28 and
b = 8/3. Use the following definition of the dimension D: vary r and count the number of
points N (r) within a sphere of radius r; the dimension is given by the slope D =In N/Inr.

Find the linear stability of the critical points of the dynamical system (that also models flow
in a thermosyphon under different conditions)

dz

oy — E.2
priat A (E.27)
dy _ a—zx (E.28)
dt ’ ’
= _ xy — b. (E.29)

dt
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Figure E.46: CAPTION HERE
Plot (z,y,2) in three dimensional space for the initial condition (1,1,1) and (i) a = 2,b = 1,
(i) a=1,b=1, and (ili) a = 0,b = 1.

The dynamical system for an untilted, toroidal thermosyphon with axial conduction and known
heat flux is

dx
= =y — E.
i A (E.30)
dy

- o E.31
o 2T — cy, (E.31)
dz

- _ — cz. E.32
o b+azy —cz (E.32)

Show that (0,?,7) is a globally stable critical point for b < c2.

Consider two thermosyphons that can exchange heat through a common wall®, as shown in
Fig. E.47. There is constant heating through wall ab and cooling through cd. Derive the

time-dependent governing equations for this conjugate problem, and find the steady state
solution(s).

A U-shaped open loop with constant heating from the side is rotated about its axis® as shown
in Fig. E.48. Determine the steady-state flow rate.

Consider a PCR (polymerase chain reaction) thermocycler” as shown in Fig. E.49, that acts
as a single-phase thermosyphon. The triangle is equilateral with a 2 cm base and 0.4 mm
internal diameter. If water is the working fluid, estimate its cycle time (as a number). Assume
a suitable heat transfer correlation.

50. Salazar, M. Sen and E. Ramos, Flow in conjugate natural circulation loops, AIAA Journal of Thermophysics
and Heat Transfer, Vol. 2, No. 2, pp. 180-183, 1988.

6M.A. Stremler, D.R. Sawyers, M. Sen, Analysis of natural convection in a rotating open loop, AIAA Journal of
Thermophysics and Heat Transfer, Vol. 8, No. 1, pp. 100-106, 1994.

"N. Agrawal, Y.A. Hassan, V.M. Ugaz, A Pocket-Sized Convective PCR Thermocycler, Angewandte Chemie
International Edition, Vol. 46, No. 23, pp. 4316—4319, 2007.
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Figure E.48: CAPTION HERE.

Figure E.49: CAPTION HERE.
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Figure E.50: CAPTION HERE

Consider a rotating torus (such as an automobile tire) that is being cooled by natural convection
through hollow spokes as in Fig. E.50 (a single loop is also shown at the side). Estimate the
heat rate that can be extracted by convection through the walls of the spoke.

A lumped mass with internal heat generation is radiating heat to its surroundings. Assume
that the instantaneous temperature of the mass can be measured by a sensor, and the heat
generation can be changed by an actuator. PI control is used to maintain the temperature of
the mass at a constant value. Find the conditions on the PI constants for linear stability.

Consider a thermostatically-controlled heating model of a ring of n rooms

dT; .
digJFTi+k(Ti*Ti—l)+k(Ti*Ti+l) =Qi, i=1...,n
where T; is the temperature of room 7 (with respect to the surroundings), and ¢ is time. The
third and fourth terms on the left are the heat transfer between room ¢ and its neighbors ¢ — 1
and i+ 1, respectively. The parameter k represents the strength of this interaction. The heater
Q; goes on if the temperature T; falls below T}, and goes off if it rises above T},4:, SO that

0 = 0 if heater is off,
" )1 if heater is on.

Using n = 3, Tyin = 0.25, Toaw = 0.75, T1(0) = 0.10, T5(0) = 0.50, T3(0) = 0.85, write
a compute program to plot T7(¢), T»(¢), T5(t) on the same graph for 40 < ¢t < 50 with (a)
k =0.28, and (b) k= 0.29.

The following questions refer to the book S. Chandrasekhar, Hydrodynamic and Hydromagnetic
Stability, Dover, 1961. Consider only the case of fluid between two rigid plates held at different
temperatures. Show all the steps that are not given in the book.

(a) From the governing equations (2), (19) and (39), make suitable assumptions and get the
steady state solutions for the fluid velocity, temperature, and pressure given in Section 9.

(b) From there, carry out the steps in the book to get to Egs. (99) and (100). Set the
eigenvalue o = 0 to get Egs. (126) and (127).

(¢) Complete the solution in Section 15 (solve Eq. (216) numerically) to get the minimum
Rayleigh number for an even mode to be 1707.762 as shown in Eq. (217).

The dispersion relation of gravity waves on the surface of water is

w = y/gktanh(kh) ,
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Figure E.51: CAPTION HERE

where h is the depth of water, and g is the acceleration due to gravity. (a) Find the two
approximations for kh <« 1 (shallow water), and kh > 1 (deep water) to leading order. (b)
Determine the phase and group velocities in these two limits. (c) Calculate the speed of a
tsunami (shallow-water wave) in km/hr for an average ocean depth of 3 km. (d) Show that
the group velocity of a deep-water wave is one-half its phase velocity.

Analyze the wave motion in an infinite chain of masses connected by identical springs. The
pattern of masses is m1, my, mg repeating itself.

Consider the longitudinal motion of a string of ten identical masses connected to each other
and to walls on either side by identical springs. Before starting, all masses are stationary and
at equilibrium; then only the first mass is pulled a certain distance to one side and let go.
Calculate numerically the resulting longitudinal motion of each mass as a function of time and
plot the result.

Derive the Power Flow, Wave Energy and Power Flow, and Momentum and Mass Flow equa-
tions outlined in
http://www.silcom.com/~aludwig/Physics/QM/LatticeWaves.htm

Using the one-dimensional formula as a guide, derive a formula for solving the steady-state
diffusion equation in two dimensions using the random-walk method.

Assuming that the distribution function f depends on time alone, use the relaxation time
approximation to solve the Boltzmann Transport Equation for f(t).
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