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A Kuramoto–Sivashinsky equation in two space
dimensions arising in thin film flows is considered on
doubly periodic domains. In the absence of dispersive
effects, this anisotropic equation admits chaotic
solutions for sufficiently large length scales with
fully two-dimensional profiles; the one-dimensional
dynamics observed for thin domains are structurally
unstable as the transverse length increases. We
find that, independent of the domain size, the
characteristic length scale of the profiles in the
streamwise direction is about 10 space units, with that
in the transverse direction being approximately three
times larger. Numerical computations in the chaotic
regime provide an estimate for the radius of the
absorbing ball in L2 in terms of the length scales, from
which we conclude that the system possesses a finite
energy density. We show the property of equipartition
of energy among the low Fourier modes, and report
the disappearance of the inertial range when solution
profiles are two-dimensional. Consideration of the
high-frequency modes allows us to compute an
estimate for the analytic extensibility of solutions in
C

2. We also examine the addition of a physically
derived third-order dispersion to the problem; this
has a destabilizing effect, in the sense of reducing
analyticity and increasing amplitude of solutions.
However, sufficiently large dispersion may regularize
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the spatio-temporal chaos to travelling waves. We focus on dispersion where chaotic dynamics
persist, and study its effect on the interfacial structures, absorbing ball and properties of the
power spectrum.

1. Introduction
The one-dimensional (1D) Kuramoto–Sivashinsky equation (KSE) is

ut + uux + uxx + uxxxx = 0, (1.1)

which we consider equipped with periodic boundary conditions on the interval [0, L], and an L-
periodic initial condition u(x, 0) = u0(x). Owing to the conservative nature of (1.1) and the presence
of a Galilean invariance, attention may be restricted to zero-mean solutions. This equation,
and variants in higher space dimensions, arise in the study of spatio-temporal organization in
reaction–diffusion systems [1], the propagation of flame fronts [2–4] and thin film flows down a
vertical plane [5]. Variants also arise in two-phase flows [6–8]. Moreover, it is found to emerge
in numerous applications in physics, including plasma physics [9], ion sputtering [10] and
chemical physics for the propagation of concentration waves [11,12]. A wide range of dynamical
behaviours are observed depending on the length L of the periodic domain. Increasing L above
2π (below 2π all solutions converge uniformly to zero), steady states, travelling waves and time-
periodic bursts are observed, with the onset of chaos for large enough L [13]. The scaling of the
system energy with the length parameter can be quantified by considering the L-dependent radius
of the absorbing ball in the space L2

per([0, L]) for solutions to (1.1); this is a bound on the L2-norm
of the solutions in the large-time limit, i.e.

lim sup
t→∞

(∫L

0
u2 dx

)1/2

≤ CP(L), (1.2)

for an appropriately chosen L-independent constant C, and some function P(L). An estimate of
this form was first constructed using a Lyapunov function approach for odd solutions of (1.1),
giving P(L) = L5/2 [14], a result which was later improved and generalized to non-parity solutions,
implying the existence of a finite-dimensional global attractor [15]. After many intermediate
developments [16–19], the most recent analytical improvement to this bound shows that (1.2) is
satisfied for all solutions to (1.1) with P(L) = Lq for any q > 5/6 [20,21]. Numerical work provides
strong evidence that the optimal estimate for (1.2) is given by P(L) = L1/2 [22]; this was shown to
be sharp for steady solutions of (1.1) using a dynamical systems approach by proving the stronger
property of uniform boundedness of solutions independent of L [23] (this L∞ bound is also seen
numerically for the general time-dependent case). It was also noted that the energy of the lower
Fourier modes was equipartitioned, or spread equally [22,24,25], and decays exponentially for
the higher Fourier modes due to strong dissipation on small scales. These regimes are separated
by a peak in energy corresponding to the most active Fourier mode (this is near the most
linearly unstable mode). The distribution of energy among the Fourier modes appears to be
invariant to the system size L in the chaotic regime, suggesting an invariant energy distribution
in the thermodynamic limit as L → ∞. Furthermore, the decay of the fast high-frequency modes
provides an optimal lower bound on the strip of analyticity of a solution about the real axis [26].

In this paper, we present numerical results for the spatially periodic initial value problem for
a KSE in two space dimensions over rectangles Q = [0, L1] × [0, L2], given by

ut + uux + uxx + δ�ux + �2u = 0, (1.3)

with periodic initial condition u(x, y, 0) = u0(x, y) and dispersion parameter δ ≥ 0. This was
derived by Nepomnyashchy [27,28] with δ = 0, and in general by Frenkel & Indireshkumar [29]
and Topper & Kawahara [30] to describe the weakly nonlinear evolution of the interface of a
thin film flow down a vertical plane (see [31] for a discussion of the derivations of this model for
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different fluid dynamical regimes). Without loss of generality, we can restrict our attention to zero-
mean solutions because the spatial average of a solution to (1.3) is conserved and the equation is
invariant under a Galilean transformation as in the 1D case. In the absence of dispersion, i.e. δ = 0,
equation (1.3) was studied analytically by Pinto [32,33] in the case of L1 = L2 = L. He proved global
existence of solutions, the existence of a compact global attractor and analyticity of solutions.
Using the Lyapunov function method, he obtained the estimate for the radius of the absorbing
ball in L2

per([0, L]2),

lim sup
t→∞

‖u‖2 ≤ CL12 ln L, (1.4)

where, in terms of general domain lengths L1 and L2, we define the L2-norm by

‖u‖2
2 =

∫L1

0

∫L2

0
u2 dx dy = L1L2

∑
k∈Z2

|uk|2, (1.5)

where uk are the Fourier coefficients of u. The non-dispersive problem was also considered
numerically by Akrivis et al. [34] on a square domain. They found that

lim sup
t→∞

‖u‖2 ≤ CL, (1.6)

which is a significant improvement on the analytical result (1.4). In this paper, we generalize this
result to periodic rectangular domains. Using numerical results from a large range of aspect ratios,
we conjecture that the optimal bound for the radius of the absorbing ball of solutions to (1.3) for
δ = 0 in the space L2

per(Q) is given by

lim sup
t→∞

‖u‖2 ≤ CL1/2
1 L1/2

2 . (1.7)

In fact, we see the stronger result that the L∞-norm of solutions is bounded independent of L1
and L2. The result (1.7) implies that the solutions in the chaotic regime possess a finite energy
density. We obtain a similar picture for the energy distribution of the Fourier modes as is found
for the 1D KSE (1.1); a plateau of the energy for the low modes, rising to a peak and then decaying
exponentially for the higher Fourier modes. The addition of the extra dimension in the dissipative
fourth-order term of (1.3) produces an asymmetric energy distribution. By considering the decay
of the Fourier spectra for large wavenumbers, we observe an increased spatial analyticity due to
two-dimensionality of the solutions on domains that are not thin.

Next, we introduce dispersion to the problem, and consider how a small positive value of δ

affects the dispersionless solution dynamics, energy distribution and the absorbing ball estimate
(1.7). Dispersive effects are often included in the 1D KSE (1.1); Akrivis et al. [35] considered the
addition of both third- and fifth-order dispersion by studying the Benney–Lin equation

ut + uux + uxx + δuxxx + uxxxx + μuxxxxx = 0. (1.8)

They observed that increasing dispersion regularizes chaotic dynamics and supports travelling
wave attractors. In the case of third-order dispersion alone with μ = 0 (which is of interest here),
formal asymptotics show that for δ → ∞, solutions of (1.8) converge to scaled travelling wave
solutions of the Korteweg–de Vries (KdV) equation—this convergence has also been proved
rigorously in [36], and the stability of the resulting travelling waves was studied in [37,38]. For
system lengths yielding chaotic attractors, a reverse period-doubling cascade was observed as
δ is increased (see fig. 4.2 in [35]). This laminarizing effect of dispersion in the 1D problem
was additionally investigated by Chang et al. [39], where the authors showed that increasing
dispersion diminishes the family of steady and travelling wave solutions—only KdV pulses
remain for large enough δ, with a large basin of attraction. Gotoda et al. [40] studied the route
of the full dynamics as dispersion is strengthened; they additionally estimated the critical value
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of δ ≈ 0.2 (which appears to be independent of system length) where high-dimensional chaos
crosses to low-dimensional chaos.

In this paper, we are interested in weak dispersive effects which do not regularize the chaotic
dynamics; we study the effect of the fixed values of δ = 0.01, 0.1, and 1 on the dynamics of the
two-dimensional (2D) KSE (1.3). We provide numerical evidence that, given a fixed value of δ, the
L2-norm satisfies the bound

lim sup
t→∞

‖u‖2 ≤ C(δ)L1/2
1 L1/2

2 . (1.9)

We also look at the equipartition and analyticity properties as for the non-dispersive case. We do
not study the large dispersion limit (δ 	 1) here, but briefly comment on known results. Travelling
wave attractors of 2D solitary pulses are found, as observed by Toh et al. [41] and Indireshkumar &
Frenkel [42], in analogy with the results in [35] for the 1D equation. Saprykin et al. [43,44] also
studied this problem on an infinite domain, and provided a detailed analysis of the interaction
between pulses. It can be shown with formal asymptotics (proved rigorously in [45]) that the
solutions of (1.3) in this large dispersion limit converge to solutions of the Zakharov–Kuznetsov
equation

Uτ + UUx + �Ux = 0, (1.10)

where U and τ are rescalings of u and t, respectively. This is a higher-dimensional KdV equation
yielding 2D solitons whose stability has been studied analytically in [46,47].

A related equation of interest is the multi-dimensional KSE,

vt + 1
2 |∇v|2 + �v + �2v = 0, (1.11)

also considered on periodic domains. In two spatial dimensions, this equation has been derived
to describe the propagation of a planar flame front [4], and has been suggested (with the
addition of stochastic noise) as an empirical model for the evolution of surfaces eroded by ion
bombardment [10,48,49]. A number of authors [50–53] have considered (1.11) analytically, proving
global existence of solutions on sufficiently thin domains for restricted classes of initial conditions.
Kalogirou et al. [54] provided a comprehensive numerical study to complement this analytical
work. They give an exhaustive picture of the dynamics present for varying domain dimensions.

The structure of the paper is as follows. In §2, we briefly discuss the numerical schemes and
data analysis tools employed for our simulations. The computations of (1.3) with δ = 0 follow in
§3, and the dispersive case follows in §4. In §5, we discuss our results and future work.

2. Numerical methods and data analysis tools
Equation (1.3) is solved numerically using implicit–explicit backwards differentiation formulae
(BDF) for the time discretization, and spectral methods in space. The BDF belong to the family
of linearly implicit methods constructed and analysed by Akrivis & Crouzeix [55] for a class of
nonlinear parabolic equations. It was shown by Akrivis et al. [34] that such numerical schemes are
convergent, and also that they are efficient and unconditionally stable under various conditions
on the linear and nonlinear terms of the problem. We do not go into further details of these
schemes here, because their applicability for our problem has been checked in [34]. As we are
considering (1.3) on rectangular periodic domains, the solution may be written in the form of a
Fourier series

u =
∑
k∈Z2

uk(t) eik̃·x, (2.1)

where uk are the Fourier coefficients of u, and k̃ = (k̃1, k̃2) denotes the wavenumber vector with
components defined by

k̃1 = 2πk1

L1
, k̃2 = 2πk2

L2
, (2.2)
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Figure 1. Contours of Re[s(k̃)] with the bold line corresponding to the zero contour, i.e. Re[s(k̃)]= 0. The most linearly
unstable mode is at k̃ = (1/

√
2, 0)≈ (0.7071, 0) where Re[s(k̃)]= 1/4. For a given L1 and L2, the (k1, k2)-mode is linearly

unstable/stable if the corresponding point (k̃1, k̃2) lies inside/outside the zero contour. (Online version in colour.)

for k ∈ Z
2. As u is real-valued, uk is the complex conjugate of u−k. For numerical simulations, we

truncate this Fourier series to |k1| ≤ M and |k2| ≤ N, corresponding to a discretization of the spatial
domain Q into (2M + 1) × (2N + 1) equidistant points.

The linear dispersion relation for (1.3) is

s(k̃) = k̃2
1 + iδk̃1(k̃2

1 + k̃2
2) − (k̃2

1 + k̃2
2)2 = k̃2

1 + iδk̃1|k̃|2 − |k̃|4, (2.3)

where the real part of s(k̃) is the linear growth rate. The competition between the second-order
destabilizing term and the fourth-order damping is clear from (2.3), yielding a region of linearly
unstable wavenumbers for certain domain choices. Contours of the real part of s, as a function
of k̃1 and k̃2, are shown in figure 1, where the zero contour is marked with a thicker line. For
a fixed value of L1 and L2, the stability of the (k1, k2)-mode (where k ∈ Z

2) is determined by the
sign of the real part of s(k̃), with linear instability for wavenumber vectors satisfying Re[s(k̃)] > 0.
It can be seen from figure 1 (and from the definition of s) that the purely transverse modes
(k1 = 0) are always linearly stable. If L1 ≤ 2π (implying k̃1 ≥ 1), we also see that no modes are
linearly unstable because the real part of s(k̃) is negative for all arguments; in this case, using
an energy equation obtained by multiplying (1.3) by u and integrating over Q, it can be easily
shown that the solution decays to zero exponentially. The purely imaginary component of s(k̃)
corresponds to the third-order dispersion term providing rotation of the Fourier coefficients
in the complex plane. We may rewrite (1.3) as an infinite system of ODEs for the Fourier
coefficients as

d
dt

uk = − ik̃1

2

∑
m∈Z2

uk−mum + s(k̃)uk. (2.4)

From this it can be seen that the purely transverse modes (k̃1 = 0) are unaffected by the nonlinear
coupling and decay exponentially. However, the dynamics of the streamwise and mixed modes
are slaved to the transverse modes through the nonlinear term, i.e. the transverse modes decouple
partially.

We write the domain lengths L1, L2 in a canonical form, taking L1 = L and L2 = Lα . We take
α ∈ R in a range of values and vary L to present a view of the chaotic dynamics in the global
attractor for many aspect ratios. For aspect ratios with α ≤ 0, the domains are thin, as either
L1 ≤ 1 or L2 ≤ 1. In the former case, we have trivial behaviour with solutions decaying to zero
as mentioned before, and in the latter case only the purely streamwise modes may be linearly
unstable, thus the dynamics of solutions are expected to be 1D (this is confirmed by numerical
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simulations). We use small-amplitude random initial conditions with unstable low wavenumber
modes for our numerical simulations. For x = (x, y) ∈ Q, we take

u0(x) =
20∑

|k|∞=1
k1 �=0

ak cos(k̃ · x) + bk sin(k̃ · x), (2.5)

where the coefficients ak and bk are random numbers in the range [−0.05, 0.05], generated
separately for each pair (L, α). Owing to the existence of a global attractor [32], the large-time
behaviour is independent of initial condition. Note that (2.5) does not contain contributions from
the purely transverse modes (the summation excludes modes with k1 = 0). For large values of
L2, the lower transverse modes have very small exponential decay rates and would affect the
streamwise and mixed-mode dynamics at large times; taking transverse modes in the initial
condition would only extend the transient phase of the dynamics.

We average desired quantities over one solution orbit in order to obtain an average of that
quantity over the entire global attractor (orbits are assumed to be dense in the attractor). Instead
of computing an estimate for

lim sup
t→∞

‖u‖2
2, (2.6)

we compute (as an equivalent) the time average of the energy defined by

EL,α = lim
T→∞

1
T

∫T

0
‖u‖2

2 dt (2.7)

and approximate it by

ĒL,α(T1, T2) = 1
T2 − T1

∫T2

T1

‖u‖2
2 dt, (2.8)

where 0 
 T1 
 T2 are two large times. We require T1 to be large enough that the solution has
reached the global attractor, and T2 to be large enough that ĒL,α is a good enough approximation
of the time average. For all numerical results, we chose T1 = 1 × 104 and T2 = 2 × 104, which
proved to be suitable. To study the equipartition and analyticity properties, we consider the
time-averaged power spectrum of solutions, given by

S(k) = L1L2 lim
T→∞

1
T

∫T

0
|uk|2 dt, (2.9)

for each k ∈ Z
2. Realistically, we approximate S(k) by S̄(k; T1, T2) where we take a time average

over [T1, T2] as done for ĒL,α . We can visualize S̄(k) as a surface through discrete points, or we
can condense the data by plotting the power spectrum against the magnitude of the wavenumber
vector |k̃| = (k̃2

1 + k̃2
2)1/2. Note that the energy EL,α is related to S(k) through

EL,α =
∑
k∈Z2

S(k) (2.10)

and we have the same relation between the approximate quantities ĒL,α and S̄(k).

3. Computations in the absence of dispersion
We first proceed with a numerical study of (1.3) with δ = 0 on large periodic domains. As noted
earlier, for α ≤ 0, we either obtain trivial dynamics or 1D solutions corresponding to solutions of
the 1D KSE (1.1), so we focus on domains with α > 0 (not thin). Figure 2 shows instantaneous
interfacial profiles of solutions in the chaotic regime at time T2 = 2 × 104. A variety of aspect
ratios are used: in figure 2a the domain is longer in the streamwise direction and has L1 = 166.8,
L2 = 59.9 (i.e. α = 0.8); figure 2b shows a solution on a square domain with L1 = L2 = 122.5; and the
domain in figure 2c is longer in the spanwise direction with L1 = 46.4, L2 = 215.4 (here α = 1.4). In
all cases shown, activity in the mixed modes promotes fully 2D solutions. These profiles highlight

 on March 28, 2018http://rspa.royalsocietypublishing.org/Downloaded from 

http://rspa.royalsocietypublishing.org/


7

rspa.royalsocietypublishing.org
Proc.R.Soc.A474:20170687

...................................................

0

2

–2
0

20

40

60

80
100

120

x

0
20

40
60

80
100

120

120
100

80
60

40
20

0

x

140
160

0
20

40

y

y

y

u

2

–2
0u

2

–2

0

40
0

20
40

60
80

100
120

140
160

180
200

20

0u

x

(a) (b)

(c)

Figure 2. Profiles of numerical solutions to (1.3) with δ = 0 in the chaotic regime at time T2 = 2 × 104 are shown for a range
of aspect ratios. The choice of domain dimensions are: (a) L= L1 = 166.81, L2 = 59.95, α = 0.8, |Q| = 104, (b) L= L1 =
L2 = 122.474,α = 1, |Q| = 1.5 × 104 and (c) L= L1 = 46.415, L2 = 215.44,α = 1.4, |Q| = 104. The structure of the profiles
appears to be invariant of the length scales (as long as the domain is not thin), and the characteristic length of the cellular
structures in the y-direction is comparatively larger than in the x-direction. (Online version in colour.)

distinct features of solutions to (1.3) on sufficiently large domains; the behaviour is dominated by
the streamwise dynamics, with solutions varying weakly in y, but maintaining the characteristic
cellular behaviour in the x-direction associated with solutions to the 1D equation (1.1)—a
streamwise slice of the solution profile is very similar to the typical profiles observed in the chaotic
regime for the 1D equation. Movie S1 in the electronic supplementary material presents the time
evolution of solutions to (1.3) for these aspect ratios; the solution profiles at the final time are those
shown in figure 2. For all profiles shown in figure 2, the characteristic length of the nonlinear
cellular structures in the streamwise direction is about 10 units; this corresponds to the most
active streamwise Fourier mode which has a wavenumber slightly smaller than the most linearly
unstable streamwise mode, k̃1 = 1/

√
2. This shift to larger scales induced by the nonlinearity was

also noted for the 1D problem by Wittenberg & Holmes [22]. No transverse modes are active
at large times because they are linearly damped and unaffected by the nonlinear term; however,
structures form in the spanwise direction due to the mixed mode activity—these structures have a
length of approximately 30 space units. From a vast number of numerical experiments it appears
that the characteristic cellular structures present in the profiles are independent of the aspect ratio
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Figure 3. Plots of log10 ĒL,α against log10 L for a range of α. Results for aspect ratios with 1≤ α ≤ 2, are shown in (a), and
(b) considers 0.6≤ α ≤ 1. Best fit lines for each choice of α are also plotted—these are calculated using a least-squares
approximation with the last few data points in each case.

and length parameters in the 2D chaotic regime. This is already evidence of extensive dynamics
that are analogous to the 1D problem.

(a) Computational estimation of the radius of the absorbing ball
In what follows, we present the results of extensive numerical experiments that were used to
obtain an optimal numerical bound on the radius of the absorbing ball in L2

per(Q); this generalizes
the result (1.6) for square periodic domains (α = 1) in [34]. To obtain the results that follow,
α was fixed to take values in the interval 0.6 ≤ α ≤ 2, and L increased to cover a sufficiently
large range of domains that support complex dynamics (recall that the rectangular domain has
dimensions L × Lα). For a given α, computations were carried out and the time-averaged quantity
ĒL,α given by (2.8) was estimated for a range of values of L. We do not consider α ≤ 0 because the
dynamics are 1D as noted earlier. The variation of log10 ĒL,α against log10 L is shown in figure 3.
Figure 3a considers α ≥ 1, i.e. domains that are longer in the spanwise direction, and figure 3b
corresponds to α ≤ 1, giving domains that are longer in the streamwise direction, with α = 1
providing a reference between the two panels. We observe that a regime of direct proportionality
between log10 ĒL,α and log10 L emerges for sufficiently large length scales. It is apparent from
our computations that the regime of linear proportionality arises when the shortest side of the
periodic domain is greater than approximately 30.

A quantification of the linear behaviour apparent in figure 3 was carried out using a least-
squares approximation to the slope of the different lines and their intercepts with the vertical
axis. The slopes are found to be α + 1 with an accuracy of 0.02 or less, and the vertical intercepts
are all found to be zero, also with an accuracy of approximately 0.02. Hence, on sufficiently large
domains with α > 0, we observe that

log10 EL,α ≈ (1 + α) log10 L, (3.1)

which implies that EL,α ≈ L1+α . Surprisingly, the unit constant of proportionality in this
expression for EL,α is not found in the case of the 1D problem (1.1) where it is approximately
1.7. Recalling the definitions of L1 and L2, and with the established proportionality of EL,α with
the quantity lim supt→∞ ‖u‖2

2, we obtain our optimal bound,

lim sup
t→∞

‖u‖2 ≤ CL(1+α)/2 = CL1/2
1 L1/2

2 , (3.2)
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where C is a constant which is independent of the length parameters. This result is also valid for
α ≤ 0, given the previous discussions on the dynamics in this regime. In fact, an even stronger
result than (3.2) appears to hold; the numerical results provide evidence that the L∞-norm (the
supremum of |u| over Q at a fixed time) of solutions in the chaotic regime is bounded above by a
constant, in direct analogy with the numerical results for the 1D equation (1.1)—this can be seen
in figure 2, where the solution amplitude appears to be independent of aspect ratio and length
parameters. We find that the mean of the L∞-norm across the time series between times T1 and
T2 is approximately 2.4, with the maximum value often being as large as 3.5; this result appears
to be independent of Q as long as the domain is sufficiently large. This computational evidence
that u is bounded by an O(1) constant (for example, 4 would suffice) over all choices of Q trivially
implies (3.2).

(b) Equipartition of energy and analyticity of solutions
In the previous subsection, we presented numerical evidence that predicts how the time-averaged
energy of the system scales with the underlying lengths L1 and L2 for large domains supporting
chaotic solutions. It is also particularly interesting to understand how this energy is spread
among the Fourier modes. Recall that for the 1D KSE (1.1), it was observed that the energy was
equipartitioned, i.e. spread equally among the lower Fourier modes (see [22] for example). The
energy distribution rises to a peak for the most active mode (this is slightly less than the most
linearly unstable mode) and then decays exponentially after an inertial range where the power
spectrum behaves like |k̃|−4. Interestingly, the energy distribution for the symmetric 2D KSE (1.11)
also exhibits an inertial range, where the power spectrum behaves like |k̃|−6, and the exponent is
also seen for the 1D form of (1.11)—this is natural given that (1.1) and the 1D form of (1.11)
may be related through u = vx. This power law behaviour has been attributed to the balance of
the destabilizing and dissipative linear terms for O(1) wavenumbers [24]. By the Paley–Wiener–
Schwartz theorem (see [56] for example), the exponential decay of the high-frequency modes
informs us of the spatial analyticity properties of solutions. For the 1D equation on an L-periodic
domain, it is observed numerically that

|uk| ∼ e−β(L)|k̃|, as k → ∞, (3.3)

where β(L) converges to approximately 3.5 as L → ∞ [26]. This implies that we may extend the
solution u analytically about the real axis into the complex plane in a strip with |Im x| < β(L). It is
noted that β(L) converges to 3.5 from above (meaning that solutions lose spatial analyticity as L
increases), and the limit value can thus be surmised to be the optimal lower bound of the width
of the analytic extension.

For completeness and to check our numerical work, we have recovered the above results for
(1.3) in the special limit that our periodic domain is thin in the transverse dimension, and we
again concentrate on numerical results for aspect ratios with α > 0. The key quantity is the time-
averaged power spectrum S(k) of the solutions given by (2.9) which is approximated by S̄(k) with
an average over a finite time interval [T1, T2] as done for the energy in (2.8). Figure 4 depicts
the spectrum S̄(k) for domains of different aspect ratios but equal areas |Q| = 104. The values of
α used in figure 4 are 0.8, 1 and 1.4 for parts (a)–(c), respectively, and the corresponding values
of L are 1020/9, 102 and 105/3 (recall that |Q| = L1+α). The respective streamwise–spanwise aspect
ratios are 104/9 ≈ 2.7826, 1 and 10−2/3 ≈ 0.2154. The figure shows logarithmic (base 10) contour
plots for the three cases in the positive wavenumber quadrant corresponding to k̃1, k̃2 ≥ 0. There
are a number of noteworthy features of the results for the three representative domains selected:
firstly, the contours are essentially equally spaced along rays from (0, 0) as the exponent decreases
to negative values, indicating that there is exponential decay of the power spectrum as k̃1 and k̃2
increase. The smallest exponential decay rate is observed in the streamwise (k1, 0)-modes (the
spacing between the contours is the largest in this direction). Secondly, the power spectrum
remains O(1) as k̃1 and k̃2 become small, in analogue with the 1D equation (1.1). Lastly, and most
noticeably from figure 4, the power spectra for all three cases appear to be almost identical, which
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suggests that, in the chaotic regime, the distribution of the energy among the Fourier modes is
insensitive to the domain aspect ratio (assuming that the domain is not thin and mixed modes are
active, as is the case for the choices of Q used to produce the figure). In figure 5, we zoom in on
the low mode region of the power spectrum shown in figure 4c; the other cases provide similar
plots. The tongue of most active modes (depicted by the white region in the figure) is consistent
with the characteristic length scales of the cellular structures of profiles shown in figure 2. The
most active streamwise mode with wavenumber 0.6 gives a length of approximately 2π/0.6 ≈ 10
space units. The longer length scale in the transverse direction is compatible with the observation
that the tongue only extends to mixed modes with transverse wavenumbers around 0.3.

Figure 6 provides a better description of the behaviour of the low modes, plotting the power
spectrum against the size of the scaled wavenumber vector, |k̃|. Figure 6a compares three different
aspect ratios, with two sets of data for the square domain case—all simulations exhibit fully
2D chaotic dynamics. The purely streamwise modes are interpolated with a cubic spline which
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quadrants give similar plots. (b) Comparison of the cubic spline interpolations of the streamwise mode spectrum for L1 = 250
and for the three choices of L2 = 1, 10, 100. (Online version in colour.)

appears to bound the data points; these modes carry the most energy, which is unsurprising
given the anisotropy of figure 4, and the fact that they are the most linearly unstable modes for
a given value of |k̃|. The equipartition of the energy is recovered for the streamwise modes—the
interpolant plateaus for |k̃1| � 10−0.5. Furthermore, we see a peak in energy corresponding to the
most active Fourier mode (as in the 1D case, this is slightly less than the most linearly unstable
mode), and then the energy decays exponentially for large |k̃|. Interestingly, the inertial range
which is discernible for the 1D KSE is not seen in figure 6a; we propose that the disappearance of
the inertial range is due to the mixed mode activity when the transverse length is sufficiently
large. This is investigated in figure 6b, where for a fixed value of L1 = 250, we observe how
increasing L2 affects the interpolant through the streamwise mode data points. For L2 = 1, 10,
the mixed modes are not active in the solutions and the resulting dynamics are 1D—the solutions
are just elongations of solutions to the 1D KSE (1.1) in the transverse direction. The dotted line
in figure 6b corresponding to L2 = 1 matches the curve in [22] (for L2 = 1, the definition of the
power spectrum (2.9) reduces to the definition for the 1D case), and the curve for L2 = 10 is
simply a factor of 10 greater. Increasing L2 further, the spectrum begins to widen with increased
activity in the mixed modes, and the streamwise component of the power spectrum tends towards
the solid line shown in figure 6b for L2 = 100. For this choice of L2, the mixed modes are fully
active in solutions, although we omit the data points lying on and below the interpolant in
figure 6b because they are shown in figure 6a. Note also that no mixed modes are linearly unstable
until approximately L2 = 40, although activity is seen for much smaller L2 due to the energy
transfer through the nonlinear term; equivalently, the mixed modes are linearly unstable about
1D chaotic solutions for much smaller L2—this can be observed from a crude truncation of the set
of ODEs for the Fourier modes (2.4). The inertial range (the linear behaviour for wavenumbers
beyond the most active wavenumber) visible for L2 = 1, 10, is no longer discernible for L2 = 100,
and the most active mode shifts even further towards the longer waves. This is consistent with
the finding that the characteristic streamwise cell size of the profiles in figure 2 is larger than
that found in simulations of the 1D equation, the respective values being 10 and 9 space units.
Note that the equipartition observed in figure 6 is expected given its relation to the solution
energy (2.10) which scales with |Q|—there is a constant energy density of solutions in the large
domain limit.
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Table 1. Estimates of decay rates of Fourier spectra, whereβ(L1, L2) is defined in (3.4).

L1 L2 α |Q| β

250 1 0 250 3.54
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

250 10 0.417 2.5 × 103 3.55
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

46.415 215.44 1.4 104 3.79
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

100 100 1 104 3.80
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

166.81 59.95 0.8 104 3.80
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

122.474 122.474 1 1.5 × 104 3.81
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

250 100 0.834 2.5 × 104 3.81
. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

The effect of the mixed mode activity can be seen more drastically in the analyticity of
solutions. In [57], the authors give the generalization of the connection between the decay
rate of the Fourier spectrum and the analyticity of solutions to the 2D case. Informally, the
observation that

|uk| ∼ e−β(L1,L2)|k̃|, as |k| → ∞, (3.4)

implies that the function u may be extended holomorphically into C
2 in a ball of radius β(L1, L2).

They also provide the analytical estimate for the problem (1.3) with δ = 0 and α = 1 that

β(L, L) ≥ C̃L−1/5(log L)−2/3. (3.5)

This estimate depends on the length scales, as does the analytical estimate for the 1D equation
[26]. As the streamwise modes yield the smallest exponential decay rate, an estimate for β may
be computed numerically using a least-squares approximation from the slope of − log |u(k1,0)|
when plotted against |k̃1|. Table 1 presents the results obtained for a range of domain dimensions.
The optimal numerical lower bound on the strip of analyticity for solutions of the 1D KSE
(1.1) is independent of L as mentioned earlier, and we find the same result in the 2D case,
contrasting the analytical result (3.5). We recover the convergence of β(L1, L2) to approximately
3.5 for thin domains in the transverse dimension—the first two rows of table 1 take lengths L1
and L2 which result in no mixed mode activity, hence the dynamics are that of the 1D equation.
We observe that increasing L2 so that mixed modes are active in the chaotic solutions actually
improves the radius of analyticity, as observed in rows 3 to 7 of the table. For large domains with
solutions exhibiting fully 2D spatio-temporal chaos, we are able to estimate that solutions can be
extended holomorphically into C

2 in a ball of radius 3.8 approximately. Surprisingly, this decay
rate appears for spectra just beyond the onset of fully 2D chaos and appears to remain relatively
constant for all of our simulations with mixed mode activity. The present computations are very
well resolved and yield values of β different from those obtained in [34] for the case of α = 1,
where the analyticity of solutions is found to be less than that observed for the 1D equation.
Indeed, we find an increase in β from the 1D value, something which would be expected given
the additional dissipation. Obviously, this does not improve the optimal lower bound on the
analytic extensibility of solutions in the attractor, but it tells us that increasing two-dimensionality
improves analyticity of the solutions (we assume that this is due to the activity of the mixed modes
promoting energy in the dissipative range to move away from the purely streamwise modes).

The 2D KSE (1.11) studied in [54] is symmetric, and the resulting power spectrum is thus
a function of |k̃|. For this problem, the radius of the ball of analytic extension in C

2 can be
computed to be approximately 3.4. We note that the analyticity width for solutions to (1.3) is
computed by considering the decay of the streamwise modes which are the most active, but
due to the anisotropy of the spectrum, it is true that the solution may be extended further in
different directions because the decay of the Fourier coefficients is asymmetric (for (1.3), the
optimal analytic extension in C

2 is not a ball). This is in contrast with the problem (1.11), but
we do not investigate this further here.
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It is important to consider the possibility of a regime of dynamics beyond the length scales
studied in this paper as discussed for the 1D problem (1.1) in [22]. It has been observed
through extensive numerics and analysis that the large wavelength fluctuations of the 1D form of
(1.11) (v2

x nonlinearity), can be described effectively by the Kardar–Parisi–Zhang (KPZ) equation
[58], and correspondingly, the derivative form (1.1) can be described by a stochastically forced
Burgers equation [59]. The inclusion of the 1D KSE with the v2

x nonlinearity in the so-called
KPZ universality class is known as Yakhot’s conjecture [60], which correctly predicts that the
roughness exponent is 1/2—the roughness exponent characterizes the scaling of the typical
height fluctuations around the mean (of a saturated interface) with the length L, and is related
to the L2-norm of solutions. For the case of the v2

x nonlinearity, the interface width scales with
L1/2 and the L2-norm behaves like L. This scaling is observed for relatively small system sizes,
although the other two critical exponents1 characterizing the KPZ universality class are not
observed until L is much larger when full crossover to the KPZ scaling occurs. It is also worth
noting that this asymptotic description is consistent with the observed energy spectrum. With
this knowledge of the dynamics for the 1D problem, we conjecture that the energy behaviour
(3.2) will not exhibit a crossover to a different scaling for even larger periodic domains. We do
not attempt to compute the growth and dynamic exponents in this study, nor do we believe
that the domain lengths used here are large enough to estimate these successfully; a number
of studies have attempted to calculate these exponents for similar KS-type problems, but do so by
resorting to very crude numerical discretizations in order to compute at large system sizes for a
large number of time units. We are not certain that the form of the spectra observed for solutions
in which mixed modes are active (figure 6) does not enter a different scaling regime which is
computationally out of reach. In one of the less extreme cases used to compute the solution on
a square domain with side L = 100, there are 386 linearly unstable modes in total. This requires
a numerical truncation with at least M = 400, N = 200 (approximately 320 000 Fourier modes) to
obtain good accuracy (the spectrum is resolved to machine accuracy). Combining this with small
time step requirements and large times of integration requires a large computing time.

4. Computations when dispersion is present
For the 1D KSE (1.1), it was observed in [35] that the strengthening of a physically derived
third-order dispersion term can lead to a reverse period-doubling cascade. It is suggested
that sufficiently large δ (i.e. a large amount of dispersion) can regularize chaotic dynamics
for any system length L, as solutions are observed to be attracted to nonlinear travelling
waves. Surprisingly, third-order dispersion acts as a destabilizing mechanism for this equation,
competing with the stabilizing nonlinear term—it hinders the transfer of energy from low to high
wavenumbers, and consequently analyticity of solutions reduces as δ is increased (see [61] for a
discussion of this for the 1D case). Turning to the 2D problem, Toh et al. [41] and Indireshkumar &
Frenkel [42] observed pulse solutions of (1.3) for large values of dispersion on large periodic
domains—the usual streamwise cellular structures are found to be unstable and give way to the
2D pulses. An example of such a multi-pulse solution is given in Movie S2 in the electronic
supplementary material, where the O(δ) pulses are seen to form an arrow head arrangement
(the parameters taken are L1 = L2 = 100 and δ = 25). The arrow head of solitons is approximately
time-periodic, with a period of about 10 time units; the pulses travel in the positive x-direction
(streamwise) above a chaotic sea state of waves travelling upstream. Chaotic fluctuations of O(1)
still exist in this case, but temporally periodic solutions are observed when δ is larger, where the
O(1) component of solutions are time-periodic interactions at the bases of the pulses (see fig. 5 in
[41]). We do not investigate the large δ limit here, nor questions concerning the regularization of
chaotic dynamics. We are concerned with weak dispersive effects which do not fully regularize

1These are the growth and dynamic exponents which characterize the transient dynamics, i.e. before the solution orbit enters
the chaotic attractor. These exponents are defined by how the surface roughness grows with time before saturation, and
how the critical saturation time scales with the system lengths, respectively. Such exponents are not of current interest to us
because we study large-time properties of solutions.
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Figure 7. Profile of a numerical solution to (1.3) with δ = 1 in the chaotic regime at time T2 = 2 × 104. The dimensions of the
periodic domain are L= L1 = L2 = 100,α = 1, |Q| = 104. Different aspect ratios produce similar profile structures; this was
observed in figure 2 for the dispersionless case, so we do not plot other choices of Q here. (Online version in colour.)

the chaotic behaviour, and observe how this affects the absorbing ball estimate and equipartition
in the previous section.

The addition of dispersion qualitatively changes the profiles of solutions observed in the
chaotic regime (see figure 2 for δ = 0), yet they remain dominated by the streamwise dynamics
as long as δ is not too large. The profile of a numerical solution in the chaotic attractor for
δ = 1 is shown in figure 7 for a square periodic domain with L = 100. For δ = 1, wavefronts are
apparent, with higher peaks than the dispersionless case and flat trough regions in between.
Streamwise slices of these profiles are similar to the solutions of 1D dispersive KS-type problems,
for example the Benney–Lin equation (1.8)—the solutions observed are chaotic interactions of
KdV pulses. These wavefronts cross and interact nonlinearly; this can be seen in Movie S3 in
the electronic supplementary material, where the evolution of a solution to (1.3) with δ = 1 is
shown, and the profile at the final time is the same as that in figure 7. Our numerical simulations
agree with the conjecture that chaotic dynamics may be regularized with sufficiently strong
dispersion. We also note the path along which the regularization appears to occur as δ is increased:
from the streamwise-dominated dynamics observed in the absence of dispersion, the cellular
structures in the transverse direction begin to become more peaked in places forming wavefronts
perpendicular to the streamwise direction. These fronts break up yielding pulse structures (for a
square domain of side 100, this occurs around δ = 5). Then, the arrangements of these 2D solitons
are regularized fully to travelling waves for much larger δ.

In the dispersionless case, recall we observed that EL,α ≈ L1+α . To extend this result to the
case of non-zero dispersion, we performed numerical simulations for α = 0.8, 1 and 1.4, taking
δ = 0.01, 0.1 and 1. We obtained the same result as shown in figure 3, with a modification in
the intercept of the straight lines with the vertical axis; this corresponds to the introduction of a
constant C̃(δ) such that EL,α ≈ C̃(δ)L1+α . The case of α = 1 with δ = 0.01, 0.1, 1 is shown in figure 8a,
and it is clear in this case, as in the other cases, that C̃(δ) increases monotonically in δ (the line for
δ = 0 is not included in figure 8a because it is unmistakeable from the δ = 0.01 line at this scale).
From our computations, we find roughly that C̃(δ) increases from 1 for δ ∼ o(1) to C̃(1) ≈ 2. As
before, this result yields the optimal numerical bound

lim sup
t→∞

‖u‖2 ≤ C(δ)L1/2
1 L1/2

2 . (4.1)
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We also observe that the L∞-norm appears to be uniformly bounded as in the dispersionless
case, and that this bound increases with δ; the chaotic profiles for larger values of dispersion
have larger amplitude solutions, and the dynamics appears to consist of the creation, interaction
and annihilation of many 2D pulses. The scaling of the L∞-norm with δ becomes linear in the
large dispersion regime where the solution converges to travelling wave solutions of the ZKE
(1.10), scaled by δ. Figure 8b shows how the increase of δ affects the energy distribution among
the Fourier modes. The plot uses data from numerical simulations with δ = 0.01, 0.1 and 1, for
square domains of sides L = 120, 130, 140, and shows the interpolants of the streamwise data
points (these are found to be the most active modes as in the δ = 0 case). Increasing δ results
in a larger value of the small wavenumber asymptote and an increase in the energy in the low
modes—this is consistent with the fact that C(δ) is an increasing function of its argument. The
interpolant of the data points for δ = 0.01 is almost identical to the dispersionless case shown in
figure 6a, thus we do not plot the latter for comparison. For the moderate value of δ = 0.1, the
energy equipartition is skewed, as the active mode hump widens towards the low wavenumbers.
The hump of active modes appears to cover the entire low wavenumber range for δ = 1, and thus
we recover the equipartition of energy among the low modes. For larger values of δ (for example,
δ = 25 as in Movie S2 in the electronic supplementary material), we recover peaks in the spectrum
as observed for the 1D problem by Gotoda et al. [40]; however the mixed modes are much more
active—further investigation of the dynamics of moderate to large δ is warranted.

In analogy with the 1D case, we see that the addition of dispersion decreases the radius of
analyticity of solutions; for example, in the case of δ = 1 and a domain which yields fully 2D
solutions, it is observed that the Fourier coefficients decay as (3.4) with β ≈ 3.5. As before, we find
that the optimal numerical lower bound on the strip of analyticity occurs for thin domains (the
smoothening of solutions due to two-dimensionality is independent of δ), and the corresponding
1D results are investigated in [35].

5. Conclusion
In this work, we have studied the dynamics of a physically derived dispersive KSE (1.3) in
two spatial dimensions exhibiting extensive behaviour. Without dispersion, we observed that for
sufficiently large domains, the system enters a regime of full spatio-temporal chaos, which is
dominated by the streamwise dynamics (see Movie S1 in the electronic supplementary material).
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Furthermore, the system possesses a constant energy density since the L2-norm of solutions
scales with |Q|1/2 = L1/2

1 L1/2
2 . In keeping with this, we find that the energy distribution of the

low modes converges to a constant surface as L1 and L2 become large (figure 4) and the L∞-
norm of solutions is bounded independently of Q. These features are seen for the 1D KSE (1.1);
however, the anisotropic 2D KSE (1.3) of interest in this paper does not present an inertial range
in the simulations we have performed with mixed mode activity. In addition to this, we saw that
the increase in two-dimensionality of solutions, through increasing the transverse length L2 until
mixed modes become active, results in increased spatial analyticity. The optimal lower bound on
the strip of analyticity is found when the domain is thin in the transverse direction, where the
dynamics are governed by the 1D equation (1.1).

The addition of strong dispersion results in regularization of the spatio-temporal chaos, but
moderate values of δ (dispersion parameter) change the nature of the chaotic dynamics, with
interacting wavefronts that resemble KdV-type pulses emerging (see Movie S3 in the electronic
supplementary material). The energy density is an increasing function of δ, and the constant L∞-
norm bound on the solutions also increases with dispersion. As observed in 1D, dispersion has
a destabilizing effect on the dynamics, as can be seen in a loss of spatial analyticity of solutions.
Preliminary numerical runs indicate that (4.1) is valid in the large dispersion regime where the
chaotic dynamics are regularized—the value of δ fixes the pulse height, and the number of pulses
scales with the size of the periodic rectangular domain. Much larger values of dispersion require
smaller time steps for good accuracy, and a comprehensive study of the moderate to large δ regime
for very large domains is numerically challenging.

It appears that finite energy density, corresponding to systems exhibiting equipartition, is a
hallmark of the dynamics of KS-type systems with a uux nonlinearity. This property has been
shown for multi-dimensional equations even with the addition of dispersion and variation in
the linear and nonlinear terms. A non-local KSE in 2D was derived by Tomlin et al. [62] for
the problem of a gravity-driven thin liquid film under the action of a normal electric field.
Preliminary results appear to indicate a finite energy density for this problem also. Current work
by the authors is the investigation of the extent of the class of PDE with quadratic nonlinearities
exhibiting a finite energy density (corresponding to a roughness exponent of 0) by considering
non-local variants of (1.1). Correspondingly, there is the related problem of finding the extent of
the KPZ universality class by considering equations with the v2

x nonlinearity.

Data accessibility. An executable file, datafile and MATLAB script required to run and analyse numerical
simulations of (1.3) are available at: https://github.com/RubenJTomlin/Anisotropic-dispersive-2D-Kura
moto-Sivashinsky-Equation.
Authors’ contributions. All the authors contributed equally to this work.
Competing interests. There are no competing interests.
Funding. The work of D.T.P. was supported by EPSRC grant nos EP/L020564/1 and EP/K041134/1.
Acknowledgements. R.J.T. acknowledges the support of a PhD scholarship from EPSRC and A.K. acknowledges
funding by the Leverhulme Trust through an Early Career Fellowship.

References
1. Kuramoto Y, Tsuzuki T. 1975 On the formation of dissipative structures in reaction-diffusion

systems. Prog. Theor. Phys. 54, 687–699. (doi:10.1143/PTP.54.687)
2. Sivashinsky GI. 1977 Nonlinear analysis of hydrodynamic instability in laminar flames-

I, derivation of basic equations. Acta Astronaut. 4, 1177–1206. (doi:10.1016/0094-5765
(77)90096-0)

3. Michelson D, Sivashinsky GI. 1977 Nonlinear analysis of hydrodynamic instability in
laminar flames-II, numerical experiments. Acta Astronaut. 4, 1207–1221. (doi:10.1016/0094-
5765(77)90097-2)

4. Sivashinsky GI. 1980 On flame propagation under conditions of stoichiometry. SIAM. J. Appl.
Math. 39, 67–82. (doi:10.1137/0139007)

5. Sivashinsky GI, Michelson D. 1980 On irregular wavy flow of a liquid film down a vertical
plane. Prog. Theor. Phys. 63, 2112–2114. (doi:10.1143/PTP.63.2112)

 on March 28, 2018http://rspa.royalsocietypublishing.org/Downloaded from 

https://github.com/RubenJTomlin/Anisotropic-dispersive-2D-Kuramoto-Sivashinsky-Equation
https://github.com/RubenJTomlin/Anisotropic-dispersive-2D-Kuramoto-Sivashinsky-Equation
http://dx.doi.org/doi:10.1143/PTP.54.687
http://dx.doi.org/doi:10.1016/0094-5765(77)90096-0
http://dx.doi.org/doi:10.1016/0094-5765(77)90096-0
http://dx.doi.org/doi:10.1016/0094-5765(77)90097-2
http://dx.doi.org/doi:10.1016/0094-5765(77)90097-2
http://dx.doi.org/doi:10.1137/0139007
http://dx.doi.org/doi:10.1143/PTP.63.2112
http://rspa.royalsocietypublishing.org/


17

rspa.royalsocietypublishing.org
Proc.R.Soc.A474:20170687

...................................................

6. Papageorgiou DT, Maldarelli C, Rumschitzki DS. 1990 Nonlinear interfacial stability of core-
annular film flows. Phys. Fluids A 2, 340–352. (doi:10.1063/1.857784)

7. Tilley BS, Petropoulos PG, Papageorgiou DT. 2001 Dynamics and rupture of planar electrified
liquid sheets. Phys. Fluids 13, 3547–3563. (doi:10.1063/1.1416193)

8. Hooper AP, Grimshaw R. 1985 Nonlinear instability at the interface between two viscous
fluids. Phys. Fluids 28, 37–45. (doi:10.1063/1.865160)

9. Cohen BI, Krommes JA, Tang WM, Rosenbluth MN. 1976 Non-linear saturation of the
dissipative trapped-ion mode by mode coupling. Nucl. Fusion 16, 971. (doi:10.1088/0029-
5515/16/6/009)

10. Cuerno R, Barabási A-L. 1995 Dynamic scaling of ion-sputtered surfaces. Phys. Rev. Lett. 74,
4746–4749. (doi:10.1103/PhysRevLett.74.4746)

11. Kuramoto Y. 1978 Diffusion-induced chaos in reaction systems. Prog. Theor. Phys. Suppl. 64,
346–367. (doi:10.1143/PTPS.64.346)

12. Kuramoto Y, Tsuzuki T. 1976 Persistent propagation of concentration waves in dissipative
media far from thermal equilibrium. Prog. Theor. Phys. 55, 356–369. (doi:10.1143/PTP.55.356)

13. Smyrlis Y-S, Papageorgiou DT. 1996 Computational study of chaotic and ordered solutions
of the Kuramoto–Sivashinsky equation. Number 96–12. ICASE. See http://www.worldcat.
org/title/computational-study-of-chaotic-and-ordered-solutions-of-the-kuramoto-sivashin
sky-equation/oclc/51863489?page=citation.

14. Nicolaenko B, Scheurer B, Temam R. 1985 Some global dynamical properties of the Kuramoto–
Sivashinsky equations: nonlinear stability and attractors. Phys. D: Nonlinear Phenom. 16,
155–183. (doi:10.1016/0167-2789(85)90056-9)

15. Goodman J. 1994 Stability of the Kuramoto–Sivashinsky and related systems. Commun. Pure
Appl. Math. 47, 293–306. (doi:10.1002/cpa.3160470304)

16. Collet P, Eckmann J-P, Epstein H, Stubbe J. 1993 A global attracting set for the Kuramoto–
Sivashinsky equation. Commun. Math. Phys. 152, 203–214. (doi:10.1007/BF02097064)

17. Jolly MS, Rosa R, Temam R. 2000 Evaluating the dimension of an inertial manifold for the
Kuramoto–Sivashinsky equation. Adv. Diff. Equ. 5, 31–66.

18. Bronski JC, Gambill TN. 2006 Uncertainty estimates and L2 bounds for the Kuramoto–
Sivashinsky equation. Nonlinearity 19, 2023–2039. (doi:10.1088/0951-7715/19/9/002)

19. Giacomelli L, Otto F. 2005 New bounds for the Kuramoto–Sivashinsky equation. Commun.
Pure Appl. Math. 58, 297–318. (doi:10.1002/cpa.20031)

20. Otto F. 2009 Optimal bounds on the Kuramoto–Sivashinsky equation. J. Funct. Anal. 257,
2188–2245. (doi:10.1016/j.jfa.2009.01.034)

21. Goldman M, Josien M, Otto F. 2015 New bounds for the inhomogenous Burgers
and the Kuramoto–Sivashinsky equations. Comm. Partial Diff. Equ. 40, 2237–2265.
(doi:10.1080/03605302.2015.1076003)

22. Wittenberg RW, Holmes P. 1999 Scale and space localization in the Kuramoto–Sivashinsky
equation. Chaos: Interdiscip. J. Nonlinear Sci. 9, 452–465. (doi:10.1063/1.166419)

23. Michelson D. 1986 Steady solutions of the Kuramoto–Sivashinsky equation. Phys. D: Nonlinear
Phenom. 19, 89–111. (doi:10.1016/0167-2789(86)90055-2)

24. Pomeau Y, Pumir A, Pelce P. 1984 Intrinsic stochasticity with many degrees of freedom. J.
Stat. Phys. 37, 39–49. (doi:10.1007/BF01012904)

25. Toh S. 1987 Statistical model with localized structures describing the spatio-temporal chaos of
Kuramoto–Sivashinsky equation. J. Phys. Soc. Japan 56, 949–962. (doi:10.1143/JPSJ.56.949)

26. Collet P, Eckmann J-P, Epstein H, Stubbe J. 1993 Analyticity for the Kuramoto–Sivashinsky
equation. Phys. D: Nonlinear Phenom. 67, 321–326. (doi:10.1016/0167-2789(93)90168-Z)

27. Nepomnyashchy AA. 1974 Periodical motion in tridimensional space of fluid films running
down a vertical plane. Hydrodyn. Perm State Pedagogical Inst. 7, 43–54.

28. Nepomnyashchy AA. 1974 Stability of wave regimes in fluid film relative to tridimensional
disturbances. Perm State Univ. Not. 316, 91–104.

29. Frenkel AL, Indireshkumar K. 1999 Wavy film flows down an inclined plane: perturbation
theory and general evolution equation for the film thickness. Phys. Rev. E 60, 4143–4157.
(doi:10.1103/PhysRevE.60.4143)

30. Topper J, Kawahara T. 1978 Approximate equations for long nonlinear waves on a viscous
fluid. J. Phys. Soc. Japan 44, 663–666. (doi:10.1143/JPSJ.44.663)

31. Kalliadasis S, Ruyer-Quil C, Scheid B, Velarde MG. 2011 Falling liquid films, vol. 176. Berlin,
Germany: Springer Science & Business Media.

 on March 28, 2018http://rspa.royalsocietypublishing.org/Downloaded from 

http://dx.doi.org/doi:10.1063/1.857784
http://dx.doi.org/doi:10.1063/1.1416193
http://dx.doi.org/doi:10.1063/1.865160
http://dx.doi.org/doi:10.1088/0029-5515/16/6/009
http://dx.doi.org/doi:10.1088/0029-5515/16/6/009
http://dx.doi.org/doi:10.1103/PhysRevLett.74.4746
http://dx.doi.org/doi:10.1143/PTPS.64.346
http://dx.doi.org/doi:10.1143/PTP.55.356
http://www.worldcat.org/title/computational-study-of-chaotic-and-ordered-solutions-of-the-kuramoto-sivashinsky-equation/oclc/51863489?page=citation
http://www.worldcat.org/title/computational-study-of-chaotic-and-ordered-solutions-of-the-kuramoto-sivashinsky-equation/oclc/51863489?page=citation
http://www.worldcat.org/title/computational-study-of-chaotic-and-ordered-solutions-of-the-kuramoto-sivashinsky-equation/oclc/51863489?page=citation
http://dx.doi.org/doi:10.1016/0167-2789(85)90056-9
http://dx.doi.org/doi:10.1002/cpa.3160470304
http://dx.doi.org/doi:10.1007/BF02097064
http://dx.doi.org/doi:10.1088/0951-7715/19/9/002
http://dx.doi.org/doi:10.1002/cpa.20031
http://dx.doi.org/doi:10.1016/j.jfa.2009.01.034
http://dx.doi.org/doi:10.1080/03605302.2015.1076003
http://dx.doi.org/doi:10.1063/1.166419
http://dx.doi.org/doi:10.1016/0167-2789(86)90055-2
http://dx.doi.org/doi:10.1007/BF01012904
http://dx.doi.org/doi:10.1143/JPSJ.56.949
http://dx.doi.org/doi:10.1016/0167-2789(93)90168-Z
http://dx.doi.org/doi:10.1103/PhysRevE.60.4143
http://dx.doi.org/doi:10.1143/JPSJ.44.663
http://rspa.royalsocietypublishing.org/


18

rspa.royalsocietypublishing.org
Proc.R.Soc.A474:20170687

...................................................

32. Pinto FC. 1999 Nonlinear stability and dynamical properties for a Kuramoto–Sivashinsky
equation in space dimension two. Discrete Continuous Dyn. Syst. 5, 117–136. (doi:10.3934/dcds.
1999.5.117)

33. Pinto FC. 2001 Analyticity and Gevrey class regularity for a Kuramoto–Sivashinsky equation
in space dimension two. Appl. Math. Lett. 14, 253–260. (doi:10.1016/S0893-9659(00)00145-2)

34. Akrivis G, Kalogirou A, Papageorgiou DT, Smyrlis Y-S. 2016 Linearly implicit schemes for
multi-dimensional Kuramoto–Sivashinsky type equations arising in falling film flows. IMA J.
Numer. Anal. 36, 317–336. (doi:10.1093/imanum/drv011)

35. Akrivis G, Papageorgiou DT, Smyrlis Y-S. 2012 Computational study of the dispersively-
modified Kuramoto–Sivashinsky equation. SIAM. J. Sci. Comput. 34, A792–A813.
(doi:10.1137/100816791)

36. Biagioni HA, Bona JL, Iório RJ, Scialom M. 1996 On the Korteweg–de Vries–Kuramoto–
Sivashinsky equation. Adv. Diff. Equ. 1, 1–20.

37. Barker B, Johnson MA, Noble P, Rodrigues LM, Zumbrun K. 2013 Nonlinear modulational
stability of periodic traveling-wave solutions of the generalized Kuramoto–Sivashinsky
equation. Phys. D: Nonlinear Phenom. 258, 11–46. (doi:10.1016/j.physd.2013.04.011)

38. Johnson MA, Noble P, Rodrigues LM, Zumbrun K. 2015 Spectral stability of periodic
wave trains of the Korteweg–de Vries/Kuramoto–Sivashinsky equation in the Korteweg–
de Vries limit. Trans. Am. Math. Soc. 367, 2159–2212. (https://doi.org/10.1090/S0002-9947-
2014-06274-0)

39. Chang H-C, Demekhin EA, Kopelevich DI. 1993 Laminarizing effects of dispersion
in an active-dissipative nonlinear medium. Phys. D: Nonlinear Phenom. 63, 299–320.
(doi:10.1016/0167-2789(93)90113-F)

40. Gotoda H, Pradas M, Kalliadasis S. 2015 Nonlinear forecasting of the generalized Kuramoto–
Sivashinsky equation. Int. J. Bifurcation Chaos 25, 1530015. (doi:10.1142/S0218127415300153)

41. Toh S, Iwasaki H, Kawahara T. 1989 Two-dimensionally localized pulses of a nonlinear
equation with dissipation and dispersion. Phys. Rev. A 40, 5472–5475. (doi:10.1103/Phys
RevA.40.5472)

42. Indireshkumar K, Frenkel AL. 1997 Mutually penetrating motion of self-organized two-
dimensional patterns of soliton like structures. Phys. Rev. E 55, 1174–1177. (doi:10.1103/Phys
RevE.55.1174)

43. Saprykin S, Demekhin EA, Kalliadasis S. 2005 Two-dimensional wave dynamics in thin films.
I. Stationary solitary pulses. Phys. Fluids 17, 117105. (doi:10.1063/1.2128607)

44. Saprykin S, Demekhin EA, Kalliadasis S. 2005 Two-dimensional wave dynamics in thin films.
II. Formation of lattices of interacting stationary solitary pulses. Phys. Fluids 17, 117106.
(doi:10.1063/1.2128608)

45. Esfahani A. 2009 On the Benney equation. Proc. R. Soc. Edinburgh: Sect. A Math. 139, 1121–1144.
(doi:10.1017/S0308210508000796)

46. de Bouard A. 1996 Stability and instability of some nonlinear dispersive solitary waves
in higher dimension. Proc. R. Soc. Edinburgh: Sect. A Math. 126, 89–112. (doi:10.1017/S0308
210500030614)

47. Côte R, Muñoz C, Pilod D, Simpson G. 2016 Asymptotic stability of high-dimensional
Zakharov-Kuznetsov solitons. Arch. Rational Mech. Anal. 220, 639–710. (doi:10.1007/
s00205-015-0939-x)

48. Bradley RM. 1996 Dynamic scaling of ion-sputtered rotating surfaces. Phys. Rev. E 54,
6149–6152. (doi:10.1103/PhysRevE.54.6149)

49. Frost F, Rauschenbach B. 2003 Nanostructuring of solid surfaces by ion-beam erosion. Appl.
Phys. A 77, 1–9. (doi:10.1007/s00339-002-2059-3)

50. Sell GR, Taboada M. 1992 Local dissipativity and attractors for the Kuramoto–Sivashinsky
equation in thin 2D domains. Nonlinear Anal.: Theory Methods Appl. 18, 671–687.
(doi:10.1016/0362-546X(92)90006-Z)

51. Molinet L. 2000 Local dissipativity in L2 for the Kuramoto–Sivashinsky equation in spatial
dimension 2. J. Dyn. Diff. Equ. 12, 533–556. (doi:10.1023/A:1026459527446)

52. Benachour S, Kukavica I, Rusin W, Ziane M. 2014 Anisotropic estimates for the two-
dimensional Kuramoto–Sivashinsky equation. J. Dyn. Diff. Equ. 26, 461–476. (doi:10.1007/
s10884-014-9372-3)

53. Ambrose DM, Mazzucato AL. In press. Global existence and analyticity for the 2D Kuramoto–
Sivashinsky equation. J. Dyn. Diff. Equ. (http://arxiv.org/abs/1708.08752)

 on March 28, 2018http://rspa.royalsocietypublishing.org/Downloaded from 

http://dx.doi.org/doi:10.3934/dcds.1999.5.117
http://dx.doi.org/doi:10.3934/dcds.1999.5.117
http://dx.doi.org/doi:10.1016/S0893-9659(00)00145-2
http://dx.doi.org/doi:10.1093/imanum/drv011
http://dx.doi.org/doi:10.1137/100816791
http://dx.doi.org/doi:10.1016/j.physd.2013.04.011
https://doi.org/10.1090/S0002-9947-2014-06274-0
https://doi.org/10.1090/S0002-9947-2014-06274-0
http://dx.doi.org/doi:10.1016/0167-2789(93)90113-F
http://dx.doi.org/doi:10.1142/S0218127415300153
http://dx.doi.org/doi:10.1103/PhysRevA.40.5472
http://dx.doi.org/doi:10.1103/PhysRevA.40.5472
http://dx.doi.org/doi:10.1103/PhysRevE.55.1174
http://dx.doi.org/doi:10.1103/PhysRevE.55.1174
http://dx.doi.org/doi:10.1063/1.2128607
http://dx.doi.org/doi:10.1063/1.2128608
http://dx.doi.org/doi:10.1017/S0308210508000796
http://dx.doi.org/doi:10.1017/S0308210500030614
http://dx.doi.org/doi:10.1017/S0308210500030614
http://dx.doi.org/doi:10.1007/s00205-015-0939-x
http://dx.doi.org/doi:10.1007/s00205-015-0939-x
http://dx.doi.org/doi:10.1103/PhysRevE.54.6149
http://dx.doi.org/doi:10.1007/s00339-002-2059-3
http://dx.doi.org/doi:10.1016/0362-546X(92)90006-Z
http://dx.doi.org/doi:10.1023/A:1026459527446
http://dx.doi.org/doi:10.1007/s10884-014-9372-3
http://dx.doi.org/doi:10.1007/s10884-014-9372-3
http://arxiv.org/abs/1708.08752
http://rspa.royalsocietypublishing.org/


19

rspa.royalsocietypublishing.org
Proc.R.Soc.A474:20170687

...................................................

54. Kalogirou A, Keaveny EE, Papageorgiou DT. 2015 An in-depth numerical study of the two-
dimensional Kuramoto–Sivashinsky equation. Proc. R. Soc. A 471, 20140932. (doi:10.1098/
rspa.2014.0932)

55. Akrivis G, Crouzeix M. 2004 Linearly implicit methods for nonlinear parabolic equations.
Math. Comput. 73, 613–635. (doi:10.1090/S0025-5718-03-01573-4)

56. Hörmander L. 2013 Linear partial differential operators, vol. 116. Berlin, Germany: Springer.
57. Ioakim X, Smyrlis Y-S. 2016 Analyticity for Kuramoto–Sivashinsky-type equations in two

spatial dimensions. Math. Methods. Appl. Sci. 39, 2159–2178. (doi:10.1002/mma.3631)
58. Sneppen K, Krug J, Jensen MH, Jayaprakash C, Bohr T. 1992 Dynamic scaling and

crossover analysis for the Kuramoto–Sivashinsky equation. Phys. Rev. A 46, R7351–R7354.
(doi:10.1103/PhysRevA.46.R7351)

59. Zaleski S. 1989 A stochastic model for the large scale dynamics of some fluctuating interfaces.
Phys. D: Nonlinear Phenom. 34, 427–438. (doi:10.1016/0167-2789(89)90266-2)

60. Yakhot V. 1981 Large-scale properties of unstable systems governed by the Kuramoto–
Sivashinksy equation. Phys. Rev. A 24, 642–644. (doi:10.1103/PhysRevA.24.642)

61. Kostianko A, Titi E, Zelik S. Submitted. Large dispersion, averaging and attractors: three 1D
paradigms. (http://arxiv.org/abs/1601.00317)

62. Tomlin RJ, Papageorgiou DT, Pavliotis GA. 2017 Three-dimensional wave evolution on
electrified falling films. J. Fluid. Mech. 822, 54–79. (doi:10.1017/jfm.2017.250)

 on March 28, 2018http://rspa.royalsocietypublishing.org/Downloaded from 

http://dx.doi.org/doi:10.1098/rspa.2014.0932
http://dx.doi.org/doi:10.1098/rspa.2014.0932
http://dx.doi.org/doi:10.1090/S0025-5718-03-01573-4
http://dx.doi.org/doi:10.1002/mma.3631
http://dx.doi.org/doi:10.1103/PhysRevA.46.R7351
http://dx.doi.org/doi:10.1016/0167-2789(89)90266-2
http://dx.doi.org/doi:10.1103/PhysRevA.24.642
http://arxiv.org/abs/1601.00317
http://dx.doi.org/doi:10.1017/jfm.2017.250
http://rspa.royalsocietypublishing.org/

	Introduction
	Numerical methods and data analysis tools
	Computations in the absence of dispersion
	Computational estimation of the radius of the absorbing ball
	Equipartition of energy and analyticity of solutions

	Computations when dispersion is present
	Conclusion
	References

