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Ineffective diffusivity
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An important problem in passive scalar transport is to parametrize the effect of a
fluctuating component of the flow, in order to overcome a limited resolution. A local
effective diffusivity is one such parametrization, and over the years there have been
many different suggestions for ‘closures’ that relate the advective flux to gradients of the
mean concentration. Souza et al. (J. Fluid Mech., 2023, in press) introduce a stochastic
framework where the local effective diffusivity is replaced by an exact effective diffusivity
operator. By computing this operator for various examples, they quantify deviations from
the local approximation, which can suggest areas of improvement and novel closure
models.
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1. Introduction

Heat flows from hot to cold: it is the (second) law. This common-sense observation can be
put into mathematical terms with the formula

f = −κ ∇θ. (1.1)
That is, the heat flux vector f is proportional and opposite to the gradient of the
temperature field θ(x, t), with proportionality constant given by the thermal diffusivity
of the medium. Equation (1.1) applies in solids and quiescent fluids, and also to scalar
quantities other than heat, such as the concentration of a pollutant; in that case (1.1) is
known as Fick’s law and κ is simply a diffusivity, without the adjective ‘thermal’.

Everyday experience suggests that (1.1) can not be quite right, since the thermal
diffusivity of air is minuscule, and yet we can still heat our houses in the winter. The
reason is that heat is transported predominantly by the motion of the fluid – small air
currents in a room, driven by buoyancy and other processes, lead to a much more rapid
homogenization of temperature than expected. In fact, it almost seems as though

〈 f 〉 = −κeff ∇〈θ〉, (1.2)
that is, the average heat flux is linear in gradients of the average temperature, with an
effective diffusivity κeff that can be much, much larger than the molecular value κ .
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(The meaning of the average in (1.2) will be discussed below.) The ansatz (1.2), which
dates back to the early days of turbulence theory, expresses the beautiful dream that
turbulence functions as a random process similar to molecular collisions, only with a
much longer effective mean free path. And indeed, this viewpoint has proved immensely
successful in many physical systems; the problem is that real flows, and real turbulence,
contain a mixture of scales and processes, including waves, coherent structures, boundary
effects and eddies, all of which can lead to correlations locally and globally. (See the
lectures by Young (1999) for a nice introduction, or the reviews by Ottino (1990) and
Warhaft (2000).)

For modern applications, a model such as (1.2) is needed in any computer code for
the simulation of large-scale ocean and atmospheric processes. We do not have access to
measurements of the smallest scales in the ocean, and even if we did we would not have
the capacity to simulate their effect. Therefore, all modern computer codes parametrize the
small scales in a flow in some effective manner, with the crudest being (1.2). This approach
will work well if there is a clear scale separation: if we can see where the large-scale ends,
and where the small scales begin. And even then, we have to properly take into account
the couplings between the scales.

What Souza et al. propose is to do away with this ad hoc scale separation, and instead
view the effective diffusivity as an operator,

〈 f 〉 = −
∫

K(x | x0) · ∇0〈θ0〉 dx0, (1.3)

where K is a tensorial kernel, allowing for anisotropic diffusion. They use a series of
increasingly complex examples where they can compute K explicitly or numerically. The
structure of K then tells us much about the nature of transport in the system. For example,
if K is a delta function, or close to it, then a description using a local effective diffusivity
will work well.

2. The closure problem

Let us briefly review the mathematical model used in Souza et al.. The concentration
field θ(x, t) of a passive scalar, advected by a random velocity field u(x, t), with constant
scalar diffusivity κ and a source s(x), obeys the advection–diffusion equation

∂tθ + ∇ · (u θ − κ ∇θ) = s(x). (2.1)

We can average this equation over realizations of the random field u, and obtain an
equation for the average 〈θ〉(x, t),

∂t〈θ〉 + ∇ · (〈uθ〉 − κ ∇〈θ〉) = s(x). (2.2)

The average here is an ensemble average over realizations of u. The closure problem arises
because in general we don’t know how to deal with the term 〈uθ〉: (2.2) is not a closed
equation for 〈θ〉. The goal of a closure is to rewrite

〈uθ〉 = O[〈θ〉], (2.3)

where O is a linear operator, in general an integro-differential operator.
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We isolate the issue by rewriting θ and u in terms of their ensemble mean and
fluctuations:

θ = 〈θ〉 + θ ′, u = 〈u〉 + u′. (2.4a,b)

Then, subtracting (2.1) from (2.2), we find

∂tθ
′ + ∇ · (u′θ ′ − 〈u′θ ′〉 + 〈u〉 θ ′ − κ ∇θ ′) = −∇ · (u′〈θ〉). (2.5)

This last equation should be interpreted with care: on the left-hand side is a linear operator
acting on θ ′, including the ensemble average 〈u′θ ′〉, which can be expressed as

〈u′θ ′〉 =
∫

u′
ωθ

′
ω dμω, (2.6)

where now we explicitly denote ensemble members by a subscript ω, and the probability
measure μω gives the relative weight of the ensemble member ω. Equation (2.6)
indicates that the left-hand side of (2.5) is an integro-differential operator involving
the variables (ω, x, t), where ω itself could be countable to indicate an atlas of fixed
velocity fields, or perhaps a continuous multidimensional variable that parametrizes
the velocity field. Assuming that this operator is invertible (i.e. it admits a Green’s
function Gωω0(x, t | x0, t0)), then the solution to (2.5) is

θ ′
ω(x, t) = −

∫
Gωω0(x, t | x0, t0)∇0 · (u′

0〈θ0〉) dx0 dt0 dμω0, (2.7)

where a zero subscript denotes a function of (ω0, x0, t0). Armed with (2.7), we can
compute the flux 〈u′θ ′〉. Souza et al. show that things simplify elegantly if we assume
that the fluid is incompressible, ∇ · u = 0 and that the statistics of u are stationary; in that
case, let

K(x | x0) =
∫

u′
ω ⊗ u′

ω0
Gωω0(x, t | x0, t0) dt0 dμω dμω0; (2.8)

then

〈uθ〉 = 〈u〉〈θ〉 −
∫

K(x | x0) · ∇0〈θ0〉 dx0 =: O[〈θ〉]. (2.9)

We have thus found the operator O for the closure (2.3), with an ‘effective diffusivity
operator’ given by

∫ K(x | x0) · •dx0. The case of an isotropic, purely local effective
diffusivity is recovered when K(x | x0) = κeff δ(x − x0) I, with I the identity tensor;
clearly in general there is no reason to expect such a simple kernel. In fact the general
kernel can even be non-symmetric, which indicates an induced drift, in addition to the
mean drift 〈u〉. Indeed, figure 1(a) depicts K(x | x0) for a simple model system. If the
effective diffusivity were purely local, the figure would show non-zero values only on
the diagonal. We can see abundant coupling away from the diagonal, and the kernel is
manifestly not symmetric.

As pointed out by Souza et al., a great benefit of (2.9) is that it is exact, given the model
assumptions. For many applications, the form of (2.9) is probably too complicated to be
of direct use. However, a proposed closure can now be couched as an approximation to K,
and having access to an exact expression should greatly help with validation. In an earlier
recent paper, some of the same authors used this formalism to numerically compute the
exact kernel K for a passive scalar in the ocean mixed layer (Bhamidipati, Souza & Flierl
2020).
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Figure 1. (a) A graphical representation of the kernel K(x, z | x0, z0) for a model flow, with (x, z) unwrapped
as a one-dimensional coordinate on each axis. (b) A comparison of the ensemble mean 〈θ〉 computed using the
exact equations, and with a local diffusivity approximation K, from (3.8). From Souza, Lutz & Flierl (2023).

3. A stochastic process and conditional means

In the present paper, Souza et al. probe the effective diffusivity kernel by computing
it exactly for some model problems. Inspired by Hopf (1952), their approach starts by
specifying the ensemble ω as arising from a stochastic process Ω(t), with a probability
density pα(t) = P(Ω(t) ∈ [α, α + dα]) that follows a master equation

∂tpα = Lα[pα] (3.1)

for some generator Lα . Then they show that the weighted conditional mean

Θα(x, t) = 〈θΩ(t) |Ω(t) = α〉 pα(t) (3.2)

obeys the equation

∂tΘα + ∇ · (uαΘα − κ ∇Θα) = s(x)pα + Lα[Θα]. (3.3)

The mean is then recovered with 〈θ〉 = ∫
Θα dμα , as is the advective flux 〈u θ〉. Note that

(3.3) itself is deterministic, even though there is an underlying random process, and is also
autonomous – time does not appear explicitly and we are looking for a steady solution.

As a simple example, Souza et al. look at a stochastic Rossby wave system from Flierl
& McGillicuddy (2002), where the velocity uα is given by a stream function

ψω = sin(x + ω) sin(πy), (x, y) ∈ [0, 1] × [0, 2π], (3.4)

where ω is a random phase angle, which obeys the stochastic process ω = Ω(t):

dΩ = c dt +
√

2ε dW. (3.5)

Here c is a constant angular velocity, and W(t) is a standard Brownian motion. The master
equation (3.1) is taken to be a Fokker–Planck equation

∂tp = ∂α(−cp + ε2 ∂αp). (3.6)

The Fokker–Planck equation (3.6) together with (3.3), with source

s(x, y) = sin(x) sin(πy)+ cos(2x) sin(πy), (3.7)

can then be solved in various ways, for instance by discretization of the flow pattern into
a finite set of states. Souza et al. extract an effective diffusivity operator, which can then
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be compared with the Taylor–Green–Kubo approximation for the local diffusivity (Taylor
1921),

K =
∫ ∞

0
〈u(x, t + τ)⊗ u(x, t)〉 dτ = 1

4

[
π2 cos2(πy) −π cos(πy) sin(πy)

π cos(πy) sin(πy) sin2(πy)

]
.

(3.8)

Figure 1 compares the ‘exact’ (numerically obtained) mean 〈θ〉 with the mean obtained
using the local diffusivity approximation (3.8). Indeed, there are visible deviations,
indicating that the local approximation is flawed.

Of course, there remains an important problem: how to take a real time-dependent
velocity field, either observed or numerically simulated, and model it as a series of random
states. The authors discuss this by showing that what are essentially Koopman modes
(Budišić, Mohr & Mezić 2012) can be used to break up a system into a discrete set of
states. (Souza (2023) explores this idea further in a new preprint.) The strength of the
current paper is that it builds a strong mathematical foundation for further study – after
all, experience shows that ad hoc models are short lived and easily replaced, whereas
models grounded in mathematics, even if imperfect, are revisited over and over again
and eventually lead to significant breakthroughs. A precise definition of the effective
diffusivity operator should help clarify the quality of a closure approximation, by testing
in simple cases and then in more complex ones. Finally, a precise definition opens the way
to more refined mathematical analysis, either by allowing a systematic use of asymptotics
to derive closure models, or by providing an impetus for rigorous mathematical work.
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BUDIŠIĆ, M., MOHR, R. & MEZIĆ, I. 2012 Applied Koopmanism. Chaos 22 (4), 047510.
FLIERL, G.R. & MCGILLICUDDY, D.J. 2002 Mesoscale and Submesoscale Physical-Biological Interaction,

The Sea, vol. 12, chap. 4, pp. 113–185. John Wiley & Sons.
HOPF, E. 1952 Statistical hydromechanics and functional calculus. J. Rat. Mech. Anal. 1, 87–123.
OTTINO, J.M. 1990 Mixing, chaotic advection, and turbulence. Annu. Rev. Fluid Mech. 22, 207–253.
SOUZA, A. 2023 Transforming butterflies into graphs: statistics of chaotic and turbulent systems.

arXiv:2304.03362.
SOUZA, A., LUTZ, T. & FLIERL, G. 2023 Statistical nonlocality of dynamically coherent structures. J. Fluid

Mech. (in press).
TAYLOR, G.I. 1921 Diffusion by continuous movement. Proc. Lond. Math. Soc. 20, 196–212.
WARHAFT, Z. 2000 Passive scalars in turbulent flows. Annu. Rev. Fluid Mech. 32, 203–240.
YOUNG, W.R. 1999 Stirring and mixing. In Proceedings of the 1999 Summer Program in Geophysical Fluid

Dynamics, Woods Hole, MA (ed. J.-L. Thiffeault & C. Pasquero). Woods Hole Oceanographic Institution.
http://gfd.whoi.edu/proceedings/1999/PDFvol1999.html.

972 F1-5

ht
tp

s:
//

do
i.o

rg
/1

0.
10

17
/jf

m
.2

02
3.

67
4 

Pu
bl

is
he

d 
on

lin
e 

by
 C

am
br

id
ge

 U
ni

ve
rs

ity
 P

re
ss

https://orcid.org/0000-0001-7724-7966
https://orcid.org/0000-0001-7724-7966
https://arxiv.org/abs/2304.03362
http://gfd.whoi.edu/proceedings/1999/PDFvol1999.html
https://doi.org/10.1017/jfm.2023.674

	1 Introduction
	2 The closure problem
	3 A stochastic process and conditional means
	References


<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles false
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Dot Gain 20%)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /LeaveColorUnchanged
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize false
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage false
  /PreserveDICMYKValues true
  /PreserveEPSInfo false
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings false
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Remove
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 300
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 300
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 400
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 1200
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [612.000 792.000]
>> setpagedevice


