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KIACTEPU3AIUSA IIVIABAIOIUX YACTHUILL
M3-3A CYBME30OMACIHITABHOM JMUHAMMKHA: MOAEJBHOE UCCJIEJJOBAHUE
JIJISI ®UHCKOT' O 3AJIMBA BAJITHACKOI'O MOPS

Crarps moctynmina B pemakmmro 04.12.2017, mocne nopadotku 18.04.2018.

[Tone cxopocTH, CUMYyIHPyeMOE€ MOACTBI0O HUPKYISAIMH C YPEe3BBIYAHO BBICOKMM TOPM30OHTAJIBHBIM pa3pellcHu-
em (mar cetku 232x232 M) B DUHCKOM 3aJMBE B TCUCHHE JICTHUX COOBITHH amBEIUTMHTA, UCTIONB3YeTCs I pacdera
aJIBeKIIMHU TUTABAIOIINX JIATPAH)KEBBIX YACTHIl, PABHOMEPHO paclpe/esIeHHBIX Ha MOBEPXHOCTH MOPS MEPBOHAYAIBHO.
OO6Hapy’XeHO, YTO B TCUCHHE OTHOCHTEIHHO KOPOTKOTO BPEMEHH aBEKIHH T (MOPSAKAa OAHOTO JHS) YacTHUIIBI coOMpa-
IOTCS B Y3KUX YJTMHEHHBIX MTOJIOCAX, XapaKTEPU3YIOMINXCS YPE3BBIYaHO BEICOKUMH MOJIOKUTEIIBHBIMU 3HAYCHUSAMH 3a-
BUXPEHHOCTH, KOHEUHO-BPEMEHHOTO TTOoKa3aTens JIAmyHoBa U TOPU30HTAIBHBIX TEPMOXAIHHHBIX TPATUCHTOB ((PPOHTEI).
CKopOCTh KJIaCTepHU3aINH, ONpeaesieMas Kak BpeMEeHHas MMPOU3BOHAS CTAHJAPTHOTO OTKJIOHCHHUS HOPMaJIM30BaHHOM
KOHIIEHTPAIIMH YaCTHUII, IPX MAJIOM 3HAYCHUH T ACHMITOTHYECKH CTPEMHUTCA K CTAHJAPTHOMY OTKJIOHEHHIO IUBEPTCHIINN
CKOPOCTH TeUCHHS Ha TOBEpXHOCTH. CTaHIapTHOE OTKJIOHEHHE TUBEPIEHIIH CKOPOCTH, B CBOIO OYEpe/lb, IEMOHCTPHPY-
€T 3HAYUTENBHBIA POCT C YMEHBIICHHUEM IIIara CEeTKH, MOATBEPIK/1asi IEPBOCTEIICHHYIO POJIb CyOMe30MacIiTabHOM TuHA-
MHKH B KJIACTEpHU3aIIMH TIaBaroliero marepuaia. [lokazaHo, 4to nmpu GOJNBIIOM 3HAUYEHHUH T (PYHKIIMS IUIOTHOCTH BEPOSIT-
HOCTH KOHIICHTPAINH TUIABAIOIINX YaCTUI] CTPEMUTCS K JIOTHOPMaJIbHOCTH. Ha 0CHOBE MHTETpUPOBaHMS KOHBEPTCHIINN
CKOPOCTH TI0 TPAaeKTOPHH MaTEPHAIBHON YaCTHIIBI Ha3aja M0 BpEeMEHH, C(HOPMYIHUPOBAH KPUTEPUI KIacTEpU3aIlNH 3a
KOHEYHBIN POMEKYTOK BPEMEHHU.

KuroueBble ¢J10Ba: IIaBAOLIME YACTUIIBI, JArPaH)KEBbl KOTE€PEHTHBIE CTPYKTYPhI, KOHEUHO-BPEMEHHOI MOKa3aTelb
JlsimyHOBa, KilacTepu3anysi, IpUOPeKHbIH anBeIuHT, bantuiickoe Mope, cyoMezomaciTad.
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Velocity field simulated by a circulation model with extremely high horizontal resolution (the grid bin is 232%232 m)
in the Gulf of Finland during a period of summer upwelling events is used to calculate advection of floating Lagrangian
particles that are uniformly distributed on the sea surface initially. For a relatively short time of advection t (of the order
of one day), the particles are found to gather within narrow, elongated stripes characterized by extremely high, positive
values of vorticity, Finite-Time Lyapunov Exponent, and lateral thermohaline gradients module (fronts). The clustering
rate, defined as the time derivative of the standard deviation of normalized particle concentration, tends asymptotically
at small 1 to the standard deviation of flow divergence. The standard deviation of flow divergence, in its turn, displays a
considerable growth with the refinement of the model grid, confirming the paramount role of submesoscale dynamics in
clustering of floating stuff. At large 1, the probability density function of floating particle concentration is shown to tend to
lognormality. Based on the backward-time integration of the Lagrangian velocity convergence, a criterion for finite-time
clustering is introduced.

Key words: floating particles, Lagrangian Coherent Structures, Finite-Time Lyapunov Exponent, clustering, coastal
upwelling, Baltic Sea, submesoscale.
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1 Introduction. Under a term of clustering, we imply the ability of floating Lagrangian particles
(surface drifters), that are uniformly distributed on the sea surface in the beginning, to gather into some clusters
(conglomerates, coherent structures), in the course of their advection by currents. This process is thought to
contribute to the formation of complex structures of phytoplankton distribution observed on remote sensing
images, especially at meso- and submesoscales e.g. [1—3, 4] determined spiral cyclonic eddies with a mean
diameter about 7 km on satellite radar images mainly during spring and summer phytoplankton blooms in the
Baltic Sea. Also, it is of practical importance in relation to forecast of pollutant fields on the sea surface, e.g. [5].

The Gulf of Finland, an elongated and relatively shallow basin (about 400 km long, 48—135 km wide,
mean depth 37 m) lies in the north-eastern part of the Baltic Sea (fig. 1). The freshwater discharge, mainly the
Neva River (an average runoff 77.6 km? yr' [6]) in the eastern part and spreading of saltier north-eastern Baltic
Proper water (8—11 g kg™') into the deep layer maintain the strong haline stratification with the halocline at
the depths of 60—70 m. Surface salinity decreases from 6—7 g kg™ at the entrance to about 1 g kg™' in the
Neva estuary. The thermal stratification has a seasonal character and summer thermocline settles at a depth of
10—15 m starting from May (e.g. [7]). The Gulf of Finland is an area of the Baltic Sea known for frequent
summer coastal upwelling events. Upwelling characteristics, dynamics and related nutrient transport were
investigated in the Gulf of Finland using satellite sea surface temperature imagery, in situ measurements and
model simulations (e.g. [8—15]).

The submesoscale structures are usually related to energetic mesoscale flow field, e.g. [1] and [16—17].
Vili et al. [18] examined submesoscale structures in the Gulf of Finland using high-resolution (grid size 0.125
nautical miles) simulations for series of coastal upwelling events in summer 2006. They found in the surface
layer the high Rossby number (Ro>1) cyclonic structures: threads with a width of 2—3 and length of 10—
50 km, vortices with a core diameter of 4—6 km, and spiral eddies of 10—15 km diameter. The high potential
vorticity threads formed during the development phase, while the cyclonic vortices and spiral eddies during the
relaxation phase of upwelling events.

The objectives of this work are (a) to simulate clustering process in the Gulf of Finland based on circulation
model of very high (submesoscale) resolution, (b) to find out what factors determine clustering rates; (c) to
study evolution of statistical properties of floating particles concentration in the course of clustering, and (d)
to compare sea surface images “painted” by the re-distributed floating particles with patterns of submesoscale
coherent structures in different Eulerian and Lagrangian fields such as temperature, salinity, density, vorticity,
divergence and strain of currents, lateral density gradient module, and Finite Time Lyapunov Exponent.

Bottom topography
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Fig. 1. A map of the Baltic Sea (left panel) and Gulf of Finland (right panel).
Bold black lines (left panel) mark the model domain boundaries at the west and north. Bold black lines (right panel) mark the
western (A) and eastern (B) borders of the sea area from where the simulated data are used for the analysis. Black bold lines C and
D mark the sea area for the detailed analysis. The bottom topography is drawn from the gridded topography by [24] in meters.

Puc. 1. Kapra banruiickoro mops (cieBa) u @UHCKOTO 3a1Ba (CIpasa).

JKupHble yepHble TMHUM (ClIeBa) 0003HAYAIOT MPAaHUILIBI 00JIACTH MOJIEITMPOBAHMS Ha 3amajie U CeBepe.
JKupHble yepHbIe THHUHM (CTpaBa) 0003HaYaroT 3anaHyo (A) 1 Boctounyto (B) rpanuis! odmacti Mopsi, U3 KOTOPOi
JTaHHBIE MOJICTMPOBAHMS UCIIONB3YIOTCS JUis aHanu3a. YepHbie sxupHblie tuanr C 1 D 0003Ha4aoT MOPCKYIO 30HY
JUIS IeTanbHOTo aHanu3a. Penbed aHa B3aT u3 Tonorpaduu Ha peryisipHoii cetke [24].
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It is worth noting that the ability of clustering of passive tracers on the sea surface of the Gulf of Finland
was studied by [19]. The authors introduced a modified measure of finite-time compressibility that accounts
for time correlations of realistic flows and is directly related to the ability of clustering of passive tracers in
some regions of the sea surface. This measure was evaluated based on 3D velocity fields calculated using a
circulation model with 2 nautical mile grid and a code for tracking Lagrangian trajectories. The level of finite-
time compressibility reached the threshold of likely formation of patches usually in coastal regions but also
in certain elongated offshore areas of the Gulf of Finland. To our minds, results by [19] have to be revisited
because they used a circulation model with a too scarce grid that poorly resolved mesoscale motions and did
not resolve submesoscale motions at all. Meanwhile, it will be shown below in this paper that mesoscale and
especially submesoscale motions can strongly increase the clustering rates.

2 Material and methods

2.1 Model setup. The analysis is based on a high-resolution numerical simulation of upwelling events
in the Gulf of Finland for the period of summer 2006 (0.125 nautical miles grid, see [18] for details). Short
description of the model and setup is given below. To create sea surface images, simulated values of velocity
components, temperature and salinity (u, v, 7, S, respectively) from the sea surface were used.

Hydrodynamical model. We applied the ATOP version of the Princeton Ocean Model (POM) (see [20] and
[21] for details) in the Baltic Sea. The POM is a primitive equation, sigma coordinate, free surface, hydrostatic
model with a second moment turbulent closure sub-model embedded [22]. The model domain included almost
whole Baltic Sea to the east of 13°E and south of 62°N and was closed at its western and northern boundaries.
The horizontal step of the model grid was 0.125 nautical miles in the Gulf of Finland to the east of 23°E (fig. 1)
and 0.5 nautical miles in the rest of the Baltic Sea; there were 60 sigma layers in the vertical. Sub-grid lateral
eddy diffusivity was resolved using the Smagorinsky formulation [23]. The digital topography of the Baltic
Sea (resolution of 1 nautical mile) is taken from [24] and for the Gulf of Finland (resolution of 0.25 nautical
miles) from [25] and [26].

Atmospheric forcing (wind stress and surface heat flux components) was calculated from wind, solar
radiation, air temperature, total cloudiness and relative humidity data taken from HIRLAM (High Resolution
Limited Area Model) version of the Estonian Weather Service with the spatial resolution of 11 km and forecast
interval of 1 h ahead of 54 h, recalculated after every 6 h [27]. Freshwater supply was applied as the average
Neva River inflow of 2460 m* s™! [6].

Initial thermohaline fields were taken from HIROMB (High-Resolution Operational Model of the Baltic
Sea), a z-level model, from the 1 nautical miles grid step version as provided by SMHI [28].

Model simulations were performed from 10 July to 27 September 2006 covering several upwelling events
along both the northern and the southern coast of the Gulf of Finland.

Keeping in mind a very small horizontal step of the model grid in the Gulf of Finland to the east of 23°E,
ox = 0.125 nautical miles, one needs to make sure that the hydrostatic approximation used in POM is still valid.
[29] formulated a non-dimensional criterion for hydrostatic motions as

2
Y
n="-(1,
R

where n is a so-called non-hydrostatic parameter, y = H/L is the aspect ratio, Ri = N> H*/U? is the Richardson
number, H and L are characteristic vertical and horizontal scales of a phenomenon with vertical and horizontal
velocity scales W and U, respectively. In our case dx = 232 m for a nested model domain in the Gulf of Finland
east of 23°E where the sea depth /<80 m for more than 95 % of the sea area (see fig. 1). Taking into account
that Ri > 1 for large-scale, mesoscale, and even submesoscale motions [1], H < H_, and L > dx, we get

H. 80’
n{y(— = —_=0.12((1.
Therefore, the hydrostatic approximation is satisfied with reasonably high accuracy.

(8x) 2327
Particle model. The particle transport model consists of equations for calculating the coordinates after a
small time increment At of particles moving in a two-dimensional velocity field:

X, =X, +V(X,.1,)A¢, (1)

and
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Xy =X, + VX 1A, X, =X, +0.5 V(X 0)+V (X000, )|Ar, @)
where the equations (1) and (2) correspond to the first and second approximations, respectively, X, and X, are
the radius-vectors of a particle at times #_and ¢, = t_+ At, V(X, £) is the velocity vector. To describe random
motion of particles due to sub-grid turbulent diffusion, one has to add to the right hand of (1) and (2) a random
displacement vector X'(X, 7).

The random displacement vector X' is expressed through the lateral eddy diffusivity K and time increment

At by a random walk model:
X'=(2-K-At)> A, 3)

where A is the Gaussian random number vector with zero mean and unit variance. For K we take K = K (X o b )
in the first approximation and K = 0.5 [K (05X, + X, )4 )+ K (0.5(X, + X, ).ty )} in the second
approximation. Note that in the framework of this study the random walk of particles (Eq. 3) was switched off.

The necessity to apply the second approximation (2) instead of the first approximation (1) can be illustrated
by a simple test case of Lagrangian floats transport in a stationary, non-divergent, eddy-like velocity field
defined in polar coordinates as

Uy = Uy (r / Fgay )exp (1 =7/ Tgay ), u =0, 4)
where 7 and ¢ are the radial and angular coordinates, and the cyclonic eddy (4) of radius 7, " and maximum
velocity u  is placed in the coordinate system origin. Since the velocity field (4) is non-divergent, concentration
of a floating tracer, being initially homogeneous, should remain homogeneous with time.

To test the Lagrangian transport models (1) and (2), we take the velocity field (4) at = 0.3 m/s and
Fogay =9 km in a round basin of radius 100x0.125 nautical mile = 23.15 km, and integrate equations (1) and (2)
numerically at the time step of Az = 10 min for the period of t = 10 days. The velocity field is spatially resolved
by 201x201 grid nodes at the lateral grid step Ax, Ay = 0.125 nautical mile and the bilinear interpolation
between the nodes is applied. The test run consists of a 10-day integration of particle trajectories, provided that
in the beginning 100 particles are homogeneously distributed within every grid bin (i.e., the whole round basin
is homogeneously filled by particles with concentration of 100 particles per 0.125x%0.125 nautical miles bin.

Afterthe 10-day integration of the firstapproximation model (1), the eddy’s core becomes free of the particles
with the normalized concentration close to zero (see fig. 2, a, see an insert). The exodus of particles from the
eddy’s core and their gathering on the eddy’s periphery is a doubtless artifact with a simple physical explanation.
If the particle movement is governed by Eq. (1) at the velocity field (4), a particle that is at a distance » from the
eddy’s center at a time moment # will be moved tangentially by the distance of u¢At for the time step Az. As a

result, at time moment Az, it will be found at the distance of » + Ar = 4 / o+ (u¢At)2 ~r+0.5 (u ¢At / r)2 ,

being displaced away from the eddy’s center by Ar = 0.5 (u(PAt / r)2 for the time step At.

If we apply the second approximation model (2), the artifact of particle exodus/gathering will be strongly
suppressed (see fig. 2, b, see an insert): the excess/deficiency of normalized concentration at the eddy’s center/
periphery does not exceed 5 percent for T = 10 days. Keeping in mind that actual changes of the normalized
concentration can be as large as several orders of magnitude, the 5 percent bias is thought negligible. Note that
the same values of A¢, Ax, Ay and smaller than t = 10 days value of the advection time will be used in the next
sections.

2.2 Tracers. The following parameters were used for tracers that can visualize submesoscale structures on
the sea surface:

1) Temperature 7, salinity S, density anomaly p = p(7,.S)

2) Rossby number Ro=¢/ f'=(v,—u )/ f,
where ¢=Vv, —u  is the relative vorticity, and fis the Coriolis parameter;

3) Horizontal divergence of the flow div =u_ +v ; s

2 2
4) Horizontal strain (deformation rate) of the flow Strain = [(ux -V, ) + (vx +u, ) } ;
5) Density gradient scalar | Vp |= (p> + pi)”z;
6) Normalized concentration of floating particles is defined as C (x, y,t,’c) =c (x, V, t,l')/ Croean (Z,T),

where ¢ (x, ¥, t,r) and ¢ (t,r) is the particles concentration at a point with coordinates (x, y) and the

mean
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spatially mean value of ¢ (x, »,t, 1:) at the time moment ¢, provided that at the preceding time moment +—t
the particles concentration was spatially uniform (¢ (x, y,t—T, T) = const ); T is the advection time. To arrive
at C(x,y,t,7), some number of particles was uniformly deployed within every grid bin at the preceding
time moment #—rt, and, using simulated Eulerian velocity components, u (x, y, t) and v (x, V, t), the particle
trajectories for the period from #—t to ¢ were calculated. The concentration C(x, ¥, t,r) is defined as the
number of particles found within the grid bin related to the point (x, y) at the time moment z. The number of
particles initially uniformly distributed within every grid bin was 2500 (i.e., ¢ (x, y,t—T, ‘E) = 2500 particles
per 0.125x0.125 nautical miles bin); the bilinear interpolation procedure was applied to calculate velocity
components related to the current position of each particle. The time decrement used for integration of particle
trajectories was 10 min.

7) Locations of floating particles. In addition to the normalized concentration, C(x, y,%,T), (see above
item 6), redistribution of floating particles on the sea surface can be illustrated directly, marking the current
location (at the time moment ¢) of each particle by dot on the (x, y) plane, provided that at the preceding
moment — the floating particles were uniformly spaced. In this case, we generated only one particle per grid
bin and placed it in the bin’s center at the time moment #—r. (Direct visual identification of a larger number of
individual particles was not possible because of a finite size of markers/dots.)

8) Lagrangian Coherent Structures calculated from the Right Cauchy-Green deformation tensor and Finite-
Time Lyapunov Exponent (FTLE).

In order to analyze chaotic horizontal transport in flows, the concept of Lagrangian Coherent Structures
(LCS) has been introduced e.g. [30—33]. LCS provide a method to extract spatial geometrical structures
that order transport in the flow. LCS divide a flow field into regions that undergo similar experience such
as similar residence time within a region of interest, similar origin of fate, similar dispersion rates, etc. The
LCS boundaries/manifolds are the locally strongest repelling or attracting material lines, i.e., the lines of fluid
particles that cannot be crossed by ideal tracers. Therefore, they are transport barriers separating the flow into
different water masses. Particles that start near the repelling manifold will separate quickly exhibiting high
dispersion in forward time. Contrary, particles that start near the attracting manifold exhibit high dispersion in
backward time.

Let us denote the initial position (vector) of a particle at the time moment ¢ as X = (X, X)) and the final
position of the same particle at ¢+t as x = (x, x,). If @X is a line segment joining two nearby particles in the
initial state and dx is the line segment joining the same two particles in the final state, the linear transformation
between the two line segments is given by

dX=FdX, F:6_X, F; =%’
15), GEERNG). ¢ ;
where F or in index notation F, is the deformation gradient tensor. The Right Cauchy-Green deformation
tensor is defined as
O Ox
T 0X, 0X ;

Being a function of the initial position X, time ¢ and the finite-time span of advection t, the Cauchy-

C=F'F, C, =Zk:17,€iF}q:

Green tensor gives the square of local change in relative separation between a pair of Lagrangian particles
due to finite-time advection. A physical sense of the maximum square of change in the relative separation is
attributed to the largest eigenvalue of the Cauchy-Green tensor, A, (C (X, IR 1:)) > 0, which is used to define
the FTLE

AX,t,1)= 2Lr In ()Lmax (c(x.r, r))) )

The FTLE measures a separation time scale of nearby particles. If the particles are advected forward and
backward in time, the ridges of A__and A surfaces will present repelling and attracting manifolds, respectively
(e.g. [33)).

In practice, the Cauchy-Green tensor was calculated in the center of every 0.125x0.125 nautical miles grid
bin at the initial separation of particles of dX,, 0X, = 46 m for the advection time t = 0.125, 1, and 3 days.

9) Lagrangian Coherent Structures calculated from multi-particle dispersion tensor.
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Let’s consider a cluster of N = 61 particles with coordinates X (k), i =1, 2, k=1, 2,..., N, initially located
within a grid bin. After the advection time t, the particles acquire coordinates x (k). The final area occupied by
the cluster can be scaled as

Area (T): ,"I'max“'min H umax = dmax / M’ l’lmin = dmin /M (6)
where D =D

=M > 0 and d_, 2d_, >0, are the eigenvalues of the initial and final dispersion
tensors, D, and dij’ respectively:

D, =(¥, _Z)(Xf =X, ) dy = (= ) ;)

where overbar means ensemble averaging.
TheLCSscanalsobedefinedby themulti-particledispersiontensorpropertiessuchas Area (r) = VM Minin

’ Mmax and l"tmin :
Similar to the A, one can introduce an analog of the FTLE based on the multi-particle dispersion tensor

1
Adisp = 2_1: ln (umax ) (7)

Both A and A 4isp MICASUTE the relative particle separation (separation time scale).

3 Results and discussion. Simulated maps of sea surface temperature 7, salinity S and density p for 19
August 2006 are presented in fig. 3 (see an insert). The maps of 7, S and p characterize the relaxation phase of
upwelling event along the southern shore of Gulf followed by upwelling favorable easterly wind event on 12—
15 August 2006 (see [18] for details). The variability of 7, S and p is characterized by well-defined cold/salt/
dense water filaments and almost isolated spots, the latter are cyclonic vortices. Note that similar submesoscale
cold filaments and cyclonic vortices were observed on satellite SST images of the Gulf of Finland in the course
of upwelling events in summer 2006 (see [15] for details). Outcrops of T, S and p contours are concentrated on
the lateral boundaries of filaments and isolated spots producing a variety of fronts. It is remarkable that narrow
stripes where the density outcrops are concentrated as well as isolated cold/salt/dense water spots are always
characterized by extremely high positive (cyclonic) vorticity with Ro>1 (fig. 4, top, see an insert).

In contrast to the Ro image with well-defined narrow stripes (or threads) of high cyclonic vorticity, the Div
image is much more patchy (cf. fig. 4, the top and mid), though one can admit some correspondence between
the Ro>1 stripes and negative values of Div, which means that the convergence of near-surface currents
preferably takes place on baroclinic fronts with outcropping isopycnals. It is evident that the high cyclonic
vorticity stripes coincide with the high deformation rate sites, so the Ro and Strain images look very similar
(cf. fig. 4, top and bottom).

Since the high values of the lateral density gradient module | Vp | correspond to the density fronts, the
| Vp| image actually portrays the Ro and Strain images (cf. fig. 5 and fig. 4, top and bottom).

Figs. 6 and 7 are different presentations of numerical experiments with floating particles (see the figure
legends). Some comments can be formulated as follows.

1. The normalized concentration and floating particle location images provide similar portraits (with
different details) of submesoscale structures for different values of the advection time of particles t within the
examined range of 0.25 <t <5 days;

2. The distributions of floating particles display a tendency to be gathered on the high Ro threads with the
growth of the advection time T;

3. The cyclonic eddies are displayed as sites where the high-concentration (and high Ro) filaments (threads)
are twisted into cyclonic spirals.

4. With the decrease of t, the normalized concentration images display a tendency to portray the Div image.

Some evidence for the latter comment (number 4) can be seen from a comparison of fig. 4 (mid) with the
images of fig. 6: the smaller the 1, the higher the similarity between the normalized concentration of particles
and divergence images.

The FTLE A for T = 0.125 and 1 day of backward and forward advection time relatively to 19 August
2006 are given in fig. 8. The A images for t = 0.125 and 1 day of backward time and t = 0.125 day of forward
time are the most similar to the particles normalized concentration images (cf. fig. 8 and figs. 4 and 7). With
the growth of forward advection time to t = 1 day, the similarity between FTLE A image and the surface
concentration images becomes less pronounced.
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Fig. 5. The same as in figs. 3 and 4 but for the horizontal density gradient module | Vp|.

Puc. 5. To ke, 40 Ha puc. 3 U 4, HO ISt MOLYJIsl TOPH3OHTAIBHOTO rpajuentTa miotHoctu | Vp |.

19.08.2006

i Normalized concentraition: T =5 days
24 25 26 27

Fig. 6. The same as in Figs. 3—>5 but for normalized concentration of a floating particles, uniformly
distributed on the sea surface 6 hours (top), 3 days (mid), and 5 days (bottom) before 19 August 2006.

Puc. 6. To xe, 4yTo Ha pHc. 3—5, HO TSI HOPMATM30BAHHOW KOHIIEHTPAILIMH TUIABAIONINX YaCTHII, PABHOMEPHO
pacripeieIeHHbIX Ha TIOBEPXHOCTH MOps 3a 6 yacoB (CBEpXyY), 3 cyT (B cepenune) u 5 cyT (BHU3Y) 10 19 aBrycra 2006 1.
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19.08.2006

24.4

Fig. 7. Simulated sea surface images created by floating particles uniformly deployed 6 hours, 1 day,
3 and 5 days before 19 August 2006. The location of each particle is depicted by dot. Only a zoomed
fragment of the Gulf (see fig. 1) is shown to make it possible seeing of individual particles.

Puc. 7. MopenbHble n300paxkeHHss MOPCKOI MOBEPXHOCTH, CO3JaHHbIE IUIABAIOIMMHU YaCTUIIAMH, PABHOMEPHO
pacrpeneneHHbIME 3a 6 yacoB, 1, 3 u 5 ¢yt 10 19 aBrycra 2006 1. [TonoxkeHne ka0l 4aCTHIIBI H300PaKCHO TOYKOH.
[TokazaH TONBKO yBeNUUSHHBIH GparMeHT OHHCKOro 3aJiuBa (CM. pHC. 1), YTO [TO3BOJISIET BUJIETH OT/EJIbHBIC YaCTHIIBI.

The A, images are similar to the A images both for small and large values of 1 (cf. fig. 9 and fig. 8). For
small 1, the high-concentration threads are characterized by high A and A s
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Fig. 8. The FTLE A for t=0.125 and 1 day (top and
bottom, respectively)
of backward (left) and forward (right)
advection time relative to 19 August 2006.

Fig. 9. The same as in Fig. 8 but for A

disp *
Puc. 8. Kapra koHEUHO-BpEeMEHHOT0 MOKa3aTes

Jlanynosa A (FTLE) mput=10.125u 1 cyr Puc. 9. To e, uto Ha puc. 8, Ho 11 A
(cBepXy M CHU3Y COOTBETCTBEHHO) M MHTETPUPOBAHUH
Hazaj (cneBa) u Brepen (crnpaa) Mo BpeMeHH
otHOcuTenbHO 19 aBrycta 2006 1.

disp *

Statistics of normalized concentration fluctuations. Here we will consider statistical characteristics of
submesoscale fluctuations of normalized concentration, C (x, y,t,r) =c (x, y,t,t)/ Coean (t,r), such as
probability density functions and statistical moments, depending on the advection time t.

Probability density function. [34] suggested the log-normal statistical distribution for a tracer concentration
in a turbulent flow by the following argumentation. He considered a cloud of marked fluid released in an initial
concentration C, into a turbulent field. Concentration of a passive tracer in a small parcel of the cloud can be
considered as a result of a number of diluting impulses, in each of which the parcel is mixed with a certain
proportion of ambient fluid. Each such impulse produces a drop in concentration by a random factor 0 <& <1,
leading to a decreasing succession of concentration values such as

C=0Cy, §Cy,s 6,6, &38,8,Csens
so that
In(C/Cy)=In§ +in & +...+In §,.

Since In (C’ /C, ) is a sum of a number of independent random variables of the same order of magnitude,
it should by the Central Limit Theorem tend to a normal distribution for a large number of diluting impulses 7.

In our case the initial concentration of floating particles is uniform, and the fluctuations cannot appear due
to diluting impulses. Instead, they appear due to multiple local events of horizontal convergence/divergence of
flow velocity whose effect can be thought of as the multiplicative of many independent random variables each
of which is positive, implying the log-normality.
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Probability Density Functions for the normalized concentration of floating particles in the Gulf and for
its natural logarithm, PDF (C / C,,, ) and PDF (ln (C/Cpom )), calculated at different values of t for

mean

19 August 2006, is shown in figs. 10 and 11, respectively. To eliminate the effect of boundaries, we took into
account the concentration estimates only for bins where the sea depth is larger than 25 m. In addition, the
mean 1, variance 6> = M ,» skewness Skew = M, / o° and excess kurtosis Excess = M ./ c* =3 of
statistical distributions PDF (C / C,,,, ) and PDF (In(C / C,,,, )), where

w= [ xPDF (x)dx, M, = [ (x—n) PDF (x)dx, n =234,

are statistical moments, are presented in Table. (Note that, by definition, p =1 for the normalized concentration

C / C_...» 50 it has been dropped from the table).
For comparison, we also showed the log-normal PDF curves
din (x Inx — )’
PDF (x) = PDF (Inx) () 1 | - =m) ®)
dx xo+2m 20

at different values of standard deviation ¢ and zero mean value p = 0 of Inx. Note that the log-normal distribution
(8) obeys an asymptotic relationship

e [
o271

1
xXo+/27
The probability distribution of C / C__, ~1is characterized by large positive, fast time-growing values
of Skew and Excess: Skew = 1.53, Excess = 15.1 for t= 0.5 h and Skew = 314.7, Excess = 1.3-10° for t = 10
days. The probability distribution of In (C / Cmean) is characterized by mostly negative, relatively close to

zero values of skewness |Skew| < 1 while the kurtosis excess being positive approaches to zero with the growth

(e‘“x - 1)2
PDF (x)z exp ——2 5 atc <<1 and PDF (x)= ato>> 1. )
(o]

Statistics of probability distributions of C / C__  and In (C /Can ) for different values

of the advection time 1. The a, is the share of zero concentration bins

CrarucTuyeckne MOMEHThI ()YHKIHH ILIOTHOCTH BEPOSTHOCTH HOpManu3oBanHoii konuentpamun C /C__u

JiorapumMa HOPMAJIN30BAHHOI KOHIeHTpauun In (C /Can

) AJIs1 PA3IMYHbIX 3HAYEHHIT BPEMCHHU A/IBCKIIUH T.
Beanuuna (lo Aa€eT T0J110 IVIOIIA/IU IMOBEPXHOCTH MOPH € HyJ'leBOﬁ KOHHeHTpaHHeﬁ qacTuu

T, day a, o’ Skew Excess p In o’ In Skew In | Excess In
0.0208 0 0.00463 1.53 15.1 0.00223 0.00441 0.343 11.1
0.0417 0 0.0174 2.18 22.1 0.008 0.0157 0.165 9.15
0.0832 3.16E-6 0.0631 3.12 34,5 -0.0268 0.0524 -1.17 6.92
0.125 2.21E-5 0.129 3.76 444 -0.0514 0.101 -0.309 8.35
0.167 3.16E-5 0.208 4.28 51.6 -0.0781 0.155 -0.361 5.6
0.25 6.32E-5 0.38 5.59 84.2 -0.129 0.261 -0.578 5.25
0.333 1.67E-4 0.576 8.05 208.9 -0.172 0.352 -0.662 4.89
0.417 2.12E-4 0.805 11.5 515 -0.212 0.44 -0.773 5.22
0.5 2.97E-4 1.03 14.3 815.6 -0.25 0.524 -0.859 5.44
0.625 6.35E-4 1.39 15.8 897.9 -0.309 0.662 -0.931 5.07
0.75 0.00103 1.79 154 697 -0.366 0.794 -0.945 4.74
1 0.00131 2.74 17.9 731.6 -0.468 1.03 -0.928 3.89
2 0.00932 10.7 56.1 9393.5 -1.04 2.58 -0.91 2.02
3 0.0266 222 81.5 16228.4 -1.42 3.49 -0.66 0.859
5 0.0873 46.1 65.6 7604.5 -2.19 5.66 -0.361 0.371
10 0.224 201.1 314.7 127249.7 -2.57 6.37 -0.143 -0.664
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Fig. 10. Probability Density Function of the normalized
concentration of floating particles, PDF (C / C e ),
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calculated at different values of t for 19 August 2006.

Puc. 10. ®yHKIMS IIOTHOCTH BEPOSITHOCTH
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Fig. 11. The same as in fig. 10 but for natural logarithm
of the normalized concentration of floating particles.

Puc. 11. To xe, uro Ha puc. 10, HO U HATYPaATEHOTO
noraprudma HOpMaIN30BaHHOH KOHLICHTPAUH YACTHII.

HOpMaJ'II/BOBaHHOﬁ KOHOCHTpAIU IUIaBaoIuX 4YaCTUIL]

PDF(C/C,,

can

3HaYeHusIX T Juist 19 aBrycra 2006 .
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Fig. 12. Log-normal Probability Density Function PDF(x) depending on standard deviation o.

Puc. 12. JlorHopManbHas GyHKINS MIIOTHOCTH BeposTHOCTH PDF(x) mpu pasnianol BenmndnHe
CTaHAAPTHOTO OTKJIIOHEHHUS G.

ofadvectiontimet. Therefore, we can cautiously assert approximate log-normality of the normalized concentration
at large t (remember that for the normal probability distribution Skew = 0, Excess = 0).

Cc/C

mean
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Evolution of the shape of probability density function of C / C__, = is characterized by the transformation
of a domelike curve at small T (and therefore small c) to a monotonically descending curve at large t (and
therefore large o) in a vicinity of C / C, .= = 1. Qualitatively similar evolution is displayed by the log-
normal distribution (8) for 6 << 1 and ¢ >> 1, respectively.

Standard deviation of the normalized concentration versus advection time. The rate at which the initially

homogeneous distribution of floating particles forms clusters due to submesoscale advection can be characterized

by an advection time dependence of the standard deviation of normalized concentration, © (T) =,/o’ (T)
(see fig. 13 a were curves of simulated o(t) dependencies are presented in the log-log space for an advection
time range 0.5 h <1 < 12.4 days at different initial/final time moments and model grid sizes of 0.125 and 0.5
nautical miles). All the curves, being at different levels of the ¢ coordinate, display nearly identical linear
growth in the log-log space (actually nearly power growth with the value of power index about 0.9). Note that
a quadruple decrease in the grid size from 0.5 to 0.125 nautical miles (i.e., the quadruple increase of model
resolution) results in an approximately twofold increase of 6 (cf. curves with identical but filled and blanked
symbols in fig. 13 a).

Keeping in mind that in a 2D non-divergent velocity field the normalized concentration of a tracer being
uniformly distributed initially, remains uniform regardless of the advection time t, the 6(t) curves are expected
to be scaled (i.e., reduced to a single curve) by some characteristic of the intensity of divergence fluctuations. For
the intensity of divergence fluctuations, one can choose the standard deviation of the 2D velocity divergence,
o, calculated by spatial averaging of Div fluctuations over the same domain that was used to calculate o(t) and
by temporal averaging over the advection period 1. Doing like that, we arrived at non-dimensional curves of 6
versus non-dimensional advection time o T (see fig. 13 b). An expected but still exciting result is the reduction
of the o(t) curves to a single straight line at small values of 6 T with a simple asymptotic relationship 6 =, T,
0, T<<1.

Note that the asymptotic relationship (9) can be derived from a balance equation for floating particles
concentration

div

8_C N 0 (Cui)
ot Ox,

Resolve velocities and particles concentration into mean and fluctuating components:

=0, i=12. (10)

a a b o
+
10 .. ..
*e e
+ "'-"c.? b »
+ '-"‘..G; e 4t
$ o
Pk Lo
b1 ] L

0.1 . XX-19.08.2006

01-XX.08.2006
09-XX.08.2006 O,p"

Standard deviation of C/Cean

0.01 0.1 1 10 0.01 0.1 1 10
Advection time 1, day T*O4iy

Fig. 13. Standard deviation of the normalized concentration vs. advection time t («); the same as (a) but vs. T multiplied
by the standard deviation of flow divergence (b). Black-, grey-, and white-filled symbols refer to the 0.125, 0.5,
and 1 nautical mile grid runs, respectively.

Puc. 13. 3aBUCHUMOCTB CTaHAAPTHOTO OTKIOHEHHUS HOPMAJIM30BaHHON KOHIIEHTPAIIUH OT BPEMEHH aIBEKINH T (@); TO e
camoe, 4To (@), HO B 3aBUCUMOCTH OT IPOMU3BEICHHUS BPEMEHH aIBEKIIIH T HAa CTAHAAPTHOE OTKJIOHEHUE TUBEPIeHINH
ckopocTH (6). CUMBOJIBI C YEPHBIM, CEPBIM U OEITBIM HAMIOJTHEHHUEM COOTBETCTBYIOT YUCIICHHBIM pacueTaM Mo MOJIEIH ¢
marom cetku 0.125, 0.5, n 1.0 MOpPCKO# MUJIM COOTBETCTBEHHO.
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u; =u; +u,',
_ C=C+C"
Suggesting that #, =0, C = const >0, taking ensemble means of both sides of equation (10), and
subtracting the average from the original equation, we get an equation for concentration fluctuation
oC' —ou,' ou' oC'
= _ —C i Cv i uiv
ot Oox, Ox. Ox,

(11)

Keeping in mind that we start from a homogeneous distribution of floating stuff (C'=0, C = const > 0
at ¢ = 0), at t—+0 the second and third terms in the right hand of (11) can be dropped since C'/C < 1. One
can integrate (11) to get

C' ou’

—=——"tatC'/C< 1,
C Oox,

which is identical to the asymptotic relationship 6 = G, T, G4, T<<I.
A criterion for finite-time clustering. The balance equation for floating particles concentration (10) can be
re-written as

dC ou, dInC

—=-Cdiv(u)=—C—,i=1, 2 or =—div(u), 10
dt (w) Oox, dt (w) (1o
dC _oC oc I o : : .
where E = E +u, 6_ is the material time derivative of concentration. Equation (10’) can be integrated
'xi
versus time along a particle trajectory to get
-t
C(x,t))=C(t—r| X,t)exp{ I div (u (@' x,t))dt}, (12)
t

where A (t "X, t) denotes the value of a property 4 at time moment ¢' for a Lagrangian particle that had radius-
vector X at time moment ¢. The quadrature solution (12) says that concentration of floating stuff at a material
point (x, #) equals the concentration at the same material point in the preceding time moment /~t multiplied
by the exponent of the backward time integral of the Lagrangian velocity divergence for the time interval [z,

-7
t—1]. Since in accordance to (12) C (X,t) >C (t -1|X, t) corresponds to _[ div (u (t " x, t))dt "> 0 the
t
criterion of finite-time clustering (FTC) for an advection time period t preceding the time moment 7 is
t—T
FTC(x,t,7)= [ div(u(e'|x.¢))dt'>0. (13)
t

The validity of (12) and, therefore, (13) is confirmed in fig. 14 where the normalized concentration of
particles in the Gulf of Finland for time moment of 19 August 2006 and advection time t = 1 day calculated by
forward-time integration of trajectories of uniformly distributed particles with an initial concentration of 2500
particles per 232x232 m bin is shown versus exp(FTC(x, ¢, 1)) calculated using backward-time integration
of Lagrangian velocity divergence for a particle placed in the center of every bin (i.e., only one particle per
bin). The maps of the normalized concentration and exp(FTC(x, ¢, 7)) in fig. 14 are practically identical which
validates the FTC criterion (13).

4 Conclusions

To study the effect of submesoscale dynamics on clustering of floating stuff on the sea surface, the
trajectories of synthetic surface floats were calculated. The velocity fields were simulated for a period of strong
upwelling events in the Gulf of Finland in summer 2006 using a circulation model with a very high horizontal
resolution of 0.125 nautical miles [18]. The trajectories were calculated using an advanced advection scheme;
it was tested that if the scheme was applied to spatially uniformly distributed particles in a 2D non-divergent
velocity field, then the uniformity of the particle concentration was conserved. The synthetic floats were initially
uniformly distributed on the sea surface with concentration up to 2500 particles per grid bin (or 1 particle per
4.6x4.6 m which corresponds to approximately 2 billion particles in total within the Gulf). Such numerical
experiments with a huge amount of synthetic floating particles made possible to follow the evolution of particle
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Fig. 14. Normalized concentration (left) and exp(FTC) (right) calculated for time moment 19 August 2006
and advection time t = 1 day.

Puc. 14. KapTel HOpMan30BaHHOW KoHIIeHTpalmu (ciesa) u napametpa exp(FTC) (cipasa),
paccuuTaHHbIE Is1 MOMeHTa BpemeHu 19 aBrycra 2006 I. mpu BpeMeHHU aiBeKIuu T = 1 cyT.

concentration field, its probability density function and statistical moments depending on the advection time,
and thereby thoroughly characterize the process of clustering.

For a relatively short time of advection 1 (of the order of one day), the synthetic particles were found
to gather within narrow, elongated stripes. The cluster locations were characterized by extremely high,
positive values of vorticity, Finite-Time Lyapunov Exponent, and lateral thermohaline gradients module (i.e.,
thermohaline fronts). The clustering rate, defined as the time derivative of the standard deviation of normalized
particle concentration, tended asymptotically at small t to the standard deviation of flow divergence. The
standard deviation of flow divergence, in its turn, displayed a considerable growth with the refinement of the
model grid, confirming the paramount role of submesoscale dynamics in clustering of floating stuft. At large
T, the probability density function of floating particle concentration was shown to tend to lognormality. Based
on the backward-time integration of the Lagrangian velocity convergence, a criterion for finite-time clustering
was introduced.

In conclusion, the effect of submesoscale dynamics on clustering of floating stuff on the sea surface can
be reduced to two specific features. First, the clustering sites are characterized by extremely high cyclonic
vorticity, and secondly, submesoscale motions result in a considerable increase in clustering rate due to the
increase in fluctuations of the horizontal velocity divergence.

This work was supported by institutional research funding IUT 19-6 of the Estonian Ministry of Education and
Research. Victor Zhurbas was supported by the state assignment of FASO Russia (theme No 0149-2018-0002). The
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Fig. 2. Normalized concentration of particles for a test case with a stationary, non-divergent eddy-like velocity
field at T = 10 days: a — the first approximation model (Eq. 1), b — the second approximation model (Eq. 2).

Puc. 2. Hopmanu3zoBaHHasi KOHIIEHTPALIUS YaCTHIL B CIy4ae TECTa CO CTAIIMOHAPHBIM
0e31MBEPTreHTHRIM BUXPETIO00HBIM ITOJIEM CKOpoCTH TIpH T = 10 CyT: @ — MO/IeNb IepBOTro
npubmkeHus (ypaBHeHue 1), 6 — Mozeas BTOPOro npuommkeHus (ypaBHeHHE 2).
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Fig. 3. Simulated maps of temperature 7, salinity S,
and density anomaly p in the surface layer
of the Gulf of Finland on 19 August 2006.

Puc. 3. MonenbHble KapThl TeMIEparypsl 7, COTEHOCTH S
U aHOMAJIUH IJIOTHOCTH P B TOBEPXHOCTHOM
cnoe duHckoro 3anuBa Ha 19 aBrycra 2006 .
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Fig. 4. The same as in Fig. 3 but for the Rossby
number Ro, divergence of velocity
of current, Div, and deformation rate Strain.

Puc. 4. To xe, 4To Ha puc. 3, HO AJA UUCIa
Poccobu Ro, nuBepreHnmy CKOpoCTH TEUCHHS,
Div u ckopoctu nedopmannu Strain.
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