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Abstract

We study averaging methods for the derivation of mixture equations for disperse va-
por bubbles in liquids. The carrier liquid is modeled as a continuum, whereas simplified
assumptions are made for the disperse bubble phase. An approach due to Petrov and
Voinov is extended to derive mixture equations for the case that there is a phase transition
between the carrier liquid and the vapor bubbles in water. We end up with a system of
balance laws for a multi-phase mixture, which is completely in divergence form. Additional
non-differential source terms describe the exchange of mass, momentum and energy be-
tween the phases. The sources depend explicitly on evolution laws for the total mass, the
radius and the temperature of single bubbles. These evolution laws are derived in a prior
article [4] and are used to close the system. Finally numerical examples are presented.

1 Introduction

The aim of the paper is to derive mixture balance laws for fluid flows with phase transition. We
derive balance laws for mass and momentum as a first step. Analogously, we derive balances
for the energy of the phases.

We are considering a mixture of a disperse phase of small ball shaped bubbles of water vapor,
immersed in a carrier fluid of the corresponding other liquid phase. The advantage of consider-
ing a dispersed phase is that one may use a simpler specific averaging technique to describe it.
In a more general approach for two phase mixtures one would use for both phases the averaging
that we use only for the carrier fluid.

There are many techniques available to go from some microscopic modeling to macroscopic
models. All of them involve a form of averaging in some sense. There is the theory of homog-
enization which mostly considers periodic structures, see Bensoussan et al. [3], and does the
averaging by considering weak limits of periodically fluctuating physical states. There are the
methods of moments, which may be seen as weighted global averages, such as those de-
scribed in Muller and Ruggieri [14] or local averaging techniques such as those we want to
consider. There are a number of such local averaging techniques, namely ensemble averaging,
time averaging and spatial averaging, see Drew and Passman [5]. Also we want to mention Ishii
[10], Stewart and Wendroff [19], Nigmatulin [16] among many other publications. All forms of
averaging lead to the same type of macroscopic equations. We pursue spatial averaging.

It is not too difficult to arrive at averaged equations, but most approaches lead to additional
variables which need closure relations in the form of state equations. This is not so surprising,
since most theories at the level of continuum mechanics need such closure relations to com-
pletely determine the mathematical model equations. In the case we consider here, already the



microscopic equations for the continuous phase used for the averaging come with equations of
state.

There are also some numerical techniques along this line, see for instance Engquist and Hou
[6].

Our approach is based on volume averaging techniques due to Voinov and Petrov [23] for the
same problems which were studied in detail in a diploma thesis of Rydzewski [17]. In our ap-
proach we aim at taking the compressible Euler equations to describe the microscopic flow in
the carrier phase whereas Voinov and Petrov [23, 24, 22] assumed a potential flow field and
made explicit use of the known solution of potential flow around a sphere. Our results are there-
fore more general than those. But we do take up the idea to use a potential flow in order to
determine the interfacial terms on the spherical surfaces between the phases. The remarkable
difference to other two phase models is, that our model is completely in divergence form.

We average by using a type of sliding average over a ball of radius a > 0 in space. The diameter
of the ball d = 2a is the scale at which we want to derive macroscopic equations for the mixture
of a liquid phase L occupying most of the space and a dispersed phase consisting of bubbles B
consisting of small balls with radii considerably smaller than a.

This averaging is a specific case of volume averaging as described in Drew and Passman [5],
though our notation is different and taken from Voinov and Petrov [23]. Drew and Passman
argue at the end of Chapter 10 that ensemble averaging, i.e. an approach of statistical physics,
is the preferred form of averaging to be used for multi-component fluids. We believe that we are
considering a mere change of scale and therefore a fixed scale d introduced by the size of the
balls is more adequate to describe the micro-macro transition in modeling. We are assuming
that we have a deterministic microscopic model with a given unique dynamics, though existence
and uniqueness currently cannot be proven mathematically rigorously for the model equations
we are using.

For the microscopic phases we assume that they are not in equilibrium with each other and we
want to focus on modeling their interacting dynamics including phase changes between them.

The paper is organized as follows. In Section 2 we introduce the averaging procedures and
obtain meaningful averaged quantities. We prove a bubble and a general transport theorem. In
the next section we derive balance laws for the carrier and the dispersed phase. In Section 4
we obtain closure relations for the sources to describe the exchange of mass, momentum and
energy between the phases. In Section 5 we give some mathematical properties of a radial
symmetric submodel. We recall the evolution laws obtained in [4] in Section 6 and give some
numerical examples in Section 7. Finally, some detailed calculations for the proofs can be found
in the appendix.

2 Local spatial averaging techniques

We assume that the space R3 contains a mixture of two separated fluids. In this study we
consider an ensemble of .4~ bubbles immersed in a liquid, thus forming the dispersed phase
resp. the carrier phase. Further we require that the number of bubbles is constant. In order



to take care of nucleation and dissolution of bubbles, we allow for bubbles with zero radius.
The merging or breakage of bubbles are excluded in our approach since this would require
an additional evolution law for the number of bubbles. The number .4 thus gives the maximal
number of real bubbles in the system.

Both phases are represented here by different types of averaging operators. Mean values of
properties of the dispersed phase consisting of bubbles, indicated by B, are given by sums over
the bubbles, whereas in the liquid, indicated by L, we will have integrals over the liquid domain.

For the averaging we take a ball B,(0) of radius @ > 0 at the origin, i.e. for a general ball we set
B.(x) = {x' € R3| |x' —x| < a}, and denote its volume by V,, = *Za>. Thereby we define
the volume averaging characteristic function or window function

2,(x) Via X € B4(0)
a\X) =
0 otherwise.

Note that by standard smoothing techniques with Friedrichs mollifiers one could also take a
smoothed approximation of the characteristic function over B,(0). If we consider derivatives of
non-smooth functions to be taken in the sense of distributions we may avoid this. Either way, it
should be noted that there is a mathematical theory making all the arguments below completely
rigorous, but care has to be taken in each step. Since we want to concentrate on basic properties
of the resulting system of differential equations, we leave out these technical details. They would
only obscure the theory without giving additional insight.

Further, we assume that any bounded subset of R3 contains at most finitely many balls By (1)
of radius Ry (1) > 0 with Ry (1) < a, with midpoints at qg () € R3, and volume Vi (1), i.e.
Bu(t) = {x € R | [x—qq(t)| < Ra(t)} and Vq(t) = *ER4(1)3. Let N, be the vector field
of outer unit normals to the surface of By(t). To describe the surface points of the balls, we
introduce the radial vectors Ry (7,M,) = Ry (2)N, such that the points qq(7) + Re (2, M)
lie on the surface of the respective ball. For the surface area we set Og(t) = 47TRy(t)%. We
denote by m(t) the mass of the ball By (), by v (1) = g /(t) the velocity of its midpoint, by
Wo(t,Mg) = Qe (t) + Ry (t,M) the velocity of its boundary, and by pg (1) = mg(t)/Ve(2) its
mass density. For notational convenience we will not always explicitly write out the dependence
of the radial vectors and velocities on the unit normals.

The balls just described contain solely the dispersed bubbles B whereas their complement
Q(t)
Q1) = R\ | JBal(1)
[0

is filled completely with only the carrier fluid L. Then we define the volume fraction of the dis-
perse phase as
c(t,x) =) Xu(x—qa(r))Val(t). (1)
[0

The sum is finite for each x € R3 and is taken over all small balls containing the dispersed phase
that have their midpoint within a distance a of X. The volume fraction of the carrier fluid is then
setto be 1 — ¢(z,X) in order to preserve volume. These volume fractions are step functions, i.e.
not smooth.



Note that we are purposely making a small error by taking the full volume of any ball with its
center in B,(X), even if it is not contained completely in B,(x). At the same time we neglect the
volume of some balls that have their center outside and cut it. Otherwise we could have replaced
in (1) Vi (7) by the volume measure |By (1) N B, (X)|. This would add a notational complication to
the averaging formula of the dispersed phase without leading to any substantial changes in the
outcome of the averaging. Note that our definition implies that the function ¢ is not continuous
where the midpoint of a dispersed phase ball By (¢) leaves or enters the averaging ball B,(x).

The dispersed phase is assumed to consist of well separated very small balls. We are aware
that in reality a dynamic dispersed phase will not come in spherical shapes, but do not wish
to complicate the averaging procedure unnecessarily at this point. So we further assume for
simplicity that certain physical properties W, namely density, pressure and temperature are
spatially constant and only time dependent within each ball, but may be different in neighboring
balls. Note that the velocity must then be radially dependent in order to guarantee local mass
conservation. We generically denote these quantities by W (2). In the carrier fluid any field
quantity P depends on ¢ and the spatial point X' € Qg ().

Next we define the spatial liquid average for extensive physical variables by
(1—c)¥(t,x) = P(t,x') Xy(x—x') dx’. )
Qr

Extensive variables describe those quantities that double in case the system size is doubled. In
case that no bubble is cut by the averaging ball B, this is equivalent to the definition

Joy, P(t,x') Xy(x —x') dx’
N fQL(r) Xo(x—x') dx’

In this study we need both averages, where (2) is used for establishing the evolution equation,
while (3) is more convenient for numerical calculations.

P(t,x) (3)

Correspondingly we define the spatial average of the dispersed phase for extensive physical
variables as

cWo(t,x) =) Wa(t) Xa(x—qa(1)Valt). (4)

Note that the form of spatial averaging in (4) is somewhat different from taking (2) and assuming
that W has piecewise constant values ¥, on subsets of volume V, containing representative
points X' = q. The spatial average (4) leads to step functions whereas the integration in (3)
leads to continuous functions in this case. Also there is a slight deviation due to the fact that (4)
is taken only over the balls with at least their center point in B,(x) and we take their full volume,
not just their intersection with B,(X) as a precise application of (2) would require. On the other
hand balls with an intersection having their center outside the averaging domain are completely
neglected. This small error is carried through all the arguments. It does not have any influence
on the form of the averaged equations to be derived. There is only an imprecision for quantitative
predictions. Also note, that our averaging procedure is similar to, but slightly different from the
procedure in the book of Nigmatulin [16, p. 28], who also uses spatial averaging techniques.

Further, we point out that in the spatial averaging (2) we do not have the property @ =W. The
double average involves integration over a ball or radius 2a. Such a property is only true for



ensemble averages or periodic functions averaged over their periods. For our discrete average
(4) a double average is not meaningful because it gives a density that is independent of a. We
only use the notation Y, to point out that the averaged variable is related to the dispersed balls.
Microscopic quantities for the carrier fluid have no index.

Quantities related to the interfaces
Io(t) = dBqo(t) = {x € R’ | [x—qqa(t)] =Ra(t)}

will have an index I.

Next we consider special choices for the properties W, resp. W for the bubbles and the liquid.
The only meaningful choices are densities of additive quantities. See Section 4 for more details.
Note that Nigmatulin [16] did not discuss this point

The simplest choice is ¥, = 1. This results in representation (1) of the concentration of the
bubbles which is the local mean value of their volumes. The mean values of my /Vy, 1/Vg,
Mmaqa/Ve and myeq /Vy give the mass density pp, the number density n, the momentum
density ppvp and the total energy density ppep of the bubbles. The latter is assumed to be the
sum of the internal and the kinetic energy

cpp(t,x) = ;ma(t)xa(x_Qa(t))7 (5)
cn(t,x) = Zalxa(x—qa(t)% (6)
cppvp(t,X) = za:ma(t)qa(t) Xa(x—qa(1)), (7)
cppes(t,x) = gmdt)ea(t)%a(x—qa(t))- (8)

In the liquid we only have to define the mass density, the momentum density and the total energy
density by the corresponding formulas

(1=)pe(tx) = fo,, p(t,X) Xa(x—X)) X, ©)
(1 _C)pLVL(l7X> = fQL(t)p(taxl)V(t7X/) xa(x—xl) dX,, (10)
(I=c)prec(t,x) = fo, p(t,X)e(t,X) Xo(x—x) dx'. (11)

Note that now we have at each point in space a partial density cpp of the bubbles and a partial
density (1 — ¢)pz. of the liquid. The same is true for the momentum and the energy. All further
quantities have to be obtained from the above variables using an equation of state or other
closure relations.

Now we study the most important properties of the averaging.

Lemma 1 (Preservation property). Let W(z,-) € L'(Q.(t)) and P for finitely many bubbles
be any extensive variable, then we have

[ B0 a5t L ¥l Valr) = /R (1= F(1,x) + g 1.x) dx.



Proof. Using the definitions (4), (2), the Fubini Theorem as well as the fact that fRa Xa dx=1
we find

[ (= 0F,%) + T, %)

/ﬁ[/ )XAX—XWdf+23ﬂﬁwlxx—qa@»mﬂo}dx
/ / Xo(x—x') dxdx' +Z‘Pa /]R<3 Xo(x —qe(t)) dx Vo (1)
fo

t X dX +Z‘{]a Va( )

O

Next we derive the transport theorems that describe the dynamics of the averaged quantities.

Lemma 2 (Bubble transport equation). We consider any extensive quantity ¥ (t) describing
the bubble. We use the notation Vy = ( a‘il , a‘i 095 ) for the spatial gradient. Then the aver-
aged quantity ‘ITa satisfies the transport equation

dc¥qy

3 (1,X) + Vx - (cPaqa(t,x)) =c ((\P‘i:a).> (t,x). (12)

Proof. Using the definition (4) we find by differentiation in the sense of distributions, see also
Appendix B, and again use of (4)

5Tt = L5 (Palt) Kulx—a()Var)
:Z [‘Pa(t)vqa Xa(X—Qa(t)) Qo 1)V (1) +‘Pa<t> %a(X_Qa<Z))Va(t)
+Walr) xa("“loc(t))va(t)]
—_v, lea a(X— Qo ())Va(1)da+ ) Palt) Xa(x — o (1)) Va(r)

+zxpa<t)vzg

= — Vx- (¢Pala(t,x)) +¢ (q"i:“) (t,%) +c (Tgro‘) (1,%).

~—

Xa(x—qa(t))Vall)

~—

Note that from the proof we have

W l(t,x) = %(C‘P_a(t,x)) + V- (cPala(t,x)) —c (ng:a) (1,%).

6



Taking Wy = 1 in (12) we obtain

200+ Vo clalen)) = (1) () (13

(04

This result states that the volume fraction of the bubbles gets transported by the local average
velocity of the balls ¢,. According to (13) the volume fraction can also be produced by the source
term of the right hand side. This fact indicates that we allow liquid-vapor phase transitions. Note
that in Drew and Passman [5] this equation is replaced by the so-called topological equation for
the averaged characteristic function of the set microscopically occupied by one phase. But they
have not accounted for the phase transition term.

Since we are assuming a spherical shape of Vi note that

V, R
2 —_3_2 (14)
Va Ry
The next equation of our hierarchy describes the evolution of the number density of bubbles.
Taking (6) and Wo = 1/V,, gives

0 -
%(i,x)—l—vx-(cqa/va(t,x)) —0. (15)

Note that the total number of bubbles in the system does not change. Taking Wy = pq resp.
Yo = pade We obtain the transport equations for mean bubble mass

dc T
ZEPB (1) + Vx - (cpaval(t,x) = ¢ [ 2% ) (1,x) (16)
dt Va
and mean bubble momentum
CPBVB (t,X)+Vx'(CPaQa®Qa(t7X)) =c M (t7x) =cC M (t’x>
dot Va Va
17)
Further we obtain with W = pgeq the transport equation for the mean bubble energy
dcpge - Molq)
g’f B(t,X)+ Vy - (cPaealu(t,X)) = c <(3—“)> (t,x). (18)
o

In order to obtain the corresponding transport equations for the liquid phase we will need dif-
ferentiation in time of integrals with time dependent integrand and domain of integration of the

form 4
— Y(t,y) dy.
dt/g(,) (t,y) dy

This is achieved by the well known Reynolds Transport Theorem assuming that we know a
continuously differentiable family of continuously differentiable transformations X’ : Q(0) —
Q(t) whereby for each point yyp we have a trajectory y(¢) = X’(yo) leading to a velocity field

u(z,y) =y().



Theorem 1 (Reynolds Transport Theorem). LetW¥ : R x RN - R be a continuously differen-
tiable scalar field and the transformations X' : RN — RN also continuously differentiable with
the velocity field u as defined above. Then for any bounded control volume €.(t) the transport
equation

%/Q(t)lp(t’y) = /Q(t) [aa_lfO’y) Yy CP(IJ)U(IJ))} @ (19

holds, where M (t) is the velocity of the boundary.
Proof. A proof can be found in Serrin [18] or Warnecke [21]. O

Also see Drew and Passman [5, p. 102] for the topological equation. For our purposes we will
modify the equation (19) using the Gauss theorem with the outer unit normal field 1 (¢) on the
boundary dQ(¢) giving

d 0¥
E/Q(I)\P(t,y) dy—/g(t)j(t,y) dy+ 72%) (\P(r,y)u(;,y)> M(,y)dS.  (20)

Lemma 3 (General transport equation). Let us assume that a physical quantity ¥ for the carrier
fluid satisfies a microscopic balance law

%‘P(t,x’) + Vy -F(t,x') = G(t,X) (21)
for some given flux function ¥ and right hand side G, e.g. an external force or a source. We set
Io(t) = dBq(t) and take M, to be the outer unit normal vector of these balls on their surface.
We further denote by Ry (t) = Ry, (1)M , the vector of length Ry (t) so that qg (1) + Re (t) gives
an arbitrary point on dBy(t). We set Wy, = ¢ + Ry Further, we assume that the boundary 0
of the ball B,(x) does not intersect any of the small balls By (t). Then we have by averaging nn

%(1 —c)¥(t,x) + Vx - (1 —c)F(t,x) (22)
21 ﬁ ) = ®(t,x)Wa] - Ng Xa(x—x) dS+ (1 - c)G(1,x).

The summation is finite and by assumption the quantities (¢, Ry, are constant with respect to
integration on each sphere.

Proof. We have to take into account that our general averaging integral in (2) has a time depen-
dent domain of integration and use (20). The unit normals 1, are inner unit normals to QL(t),
so we obtain

d

= (1= ¥(1,x) =

aat ‘P(t?X/) %a(x —X,) dX/ (23)
= %‘f( ’)X (x—x) dx’ —Zj{ W (t, X YWo - N (1) Xu(x—X) dS.



The summation is taken over all balls with their center in the support of xa(x —x'). Now we use
the conservation law (21) and (2) as well as the shift of differentiation formula for the distribution
Vy X4(x —X') given in Appendix B to obtain

i(l —c)P(t,x) =— Ve F(t,xX) Xy (x—x') dx' + G(t,x') X, (x —x') dx'
ot Q) Q)

—Z ‘Ptx YWo N (t) Xu(x—x') dS

=— Vy - [F(t,x) X,(x—X)] dx'+ F(t,x') Vg X (x —X') dx’
20 20

—Z ‘Ptx IWa N (t) Xa(x—X) dS+ (1 —c)G(¢,x).

Using the shift of differentiation formula from Appendix B this gives

%(l—c)@(t,x) =— Vy - [F(t,X) Xo(x—X')] dx' — V- F(t,x) X (x —x) dx
Qrp Q)

—Z ‘I’tx IWo N (t) Xa(x—X) dS+ (1 —¢)G(t,x)

=) F(t,X) Ny (t,xX) Xy(x—X') dS — V- (1 —c)F(¢,X)

a alt)

—Z ‘Ptx IWa N (t) Xa(x—X) dS+ (1 —c)G(¢,x).

(04

All terms involving derivatives of Xa have to be interpreted in the sense of distributions, see
Appendix B. O

For the case that small balls By (?) intersect dB,(x) we take the same formula (22) and again
make a small error, as in the definition of c.

For a first illustration we consider the special case W = 1 to obtain an equation for the concen-
tration c in the liquid setting. We have

0 dc 0
_ — e _ —— % — / !
8t(1 c)(t,x) 3 (t,x) T o(Xx—X') dx

;fa Wa Nt <x—x’>ds
=L, (et Ra) Malt) Zofx—x) ds

;/ Xy(x — }dx —Z o(x—x) dS.
_y ;/at[q“ (x—x) dx—zf Ro Xu(x—x') dS.



Now we may set £, (x — qq(t)) =X, (x — x'), because we note that in case a > 2Ry (t)

for all &, which we assume throughout, we have By(f) C By(qe(t) + Rg(2)). So for x €

Bu(qu(t)) NBa(qe(f) + Ry (2)) we have using X' = qq () + Ry (1) € I4(1)
1

xa(x_ qu(t)) :Xa(x_ (qo(t) +Re(2)) :%a<x_xl) = 7 (24)

a

This gives

dc S R

E(%X) + Vx- (C(I,X)qa(t,X)) = 3C<E) :

Here we refer the reader to the corresponding equations (13) and (14) for the concentration in

the bubble setting, which gives the same result.

3 Mixture balance laws

3.1 The microscopic conservation laws within each phase

The liquid is assumed to be described by the inviscid, compressible balances for mass, mo-
mentum and energy for the microscopic variables mass density p : R x R3 — R, velocity
v:RxR3>— R3¥andenergy e: R x R3 - R.

dp _
E—i—vx'(pV)—O, (25)
d
(5:) +Vx((pvev)+p(p)l) = pg, (26)
d
%+Vx-((pe+p)v+Q)=Pg'V- (27)

The pressure p : R x R? — R is given by the equation of state due to Hooke's law applied to
an isotropic liquid

p
pref
where K is the liquid bulk modulus. This means, that the liquid density does not depend on
temperature, we neglect thermal expansion. Corresponding to equation (28) the speed of sound
ay, of the liquid is given by

p:pref+K( _1)7 (28)

K
ap = (29)
pref
and is obviously constant. The gravitational acceleration is given by g = —g(0,0, 1). For the
energy we have
1 2
e=u-+ 5 \ A

where we use the following constitutive law for the internal energy u

1 1 K
M(T,p) = C*(T— Tref) +(pref_K) ( ) + In +M(Tref7pref> (30)

Pref B E Pref  Pref

10



with the specific heat capacity c.. Further we have Fourier’s law the constitutive law for the heat
flux
Q=—«xVT

with the heat conductivity K.

We assume that the content of the bubbles behaves as an ideal gas. It is described by the ideal
thermal and the caloric equation of state for the pressure and the internal energy

PakTy
g

k
Po = and ua(Ta) :Zm—O(Ta_Tref)+M(Tref) (31)

where my is the molecular mass, k is the Boltzmann constant and z = 3 for a polyatomic gas.

The thermodynamic states inside the bubbles are assumed to be homogeneous in space. For
this reason we do not need local balance laws here. Instead we take Newton’s law of motion for
the evolution of the bubble centers q, which concerns a moving bubble with changing bubble
radius that may gain or lose mass

i i ; Mg (t :

(ma(t)qa(t)) = - y{apn&dﬂmagf + # 7§ v/ (1,x')dS, (32)
for j = 1,2,3. The first term on the right hand side is the pressure exerted by the fluid onto the
particle, the second is the gravitational force and the third term is a momentum change due to
mass being lost to the carrier fluid. The special form of these equations is explained in Appendix
A.

Further, we have the respective mass, momentum, and energy balance at the interface

[P =wh] = 0, (33)
pOT—whv[+[pn] = 20knn, (34)
PO W)+ B4 Sv—wPT+ el = o, @)

where the jump brackets denote [¥] = ‘Pi — ‘P{X for any physical quantity ¥, ¢ denotes the
surface tension and k,,, denotes the mean curvature.

For a simplified study one can ignore the energy equation. In that case one has to introduce a
rule that controls the variation of temperature. For instance we can consider either the isother-
mal or the adiabatic case. In this paper for simplicity we only investigate the isothermal system
mathematically, see Section 5. Moreover we illustrate how to deal with source terms resp. evo-
lution laws for the isothermal system, see Section 6 and Section 7.

3.2 Macroscopic mass balances

We first use for the liquid phase (22) with ¥ = p, F = pv and the definition (10) to obtain from
(25)

210 pul(e) 49 (1~ prvel(r) 36)

B fo? (r)p(t’xl> [v(t,x) = wa ()] Mg Xalx —X) dS.

11



For the bubbles we take (12) with W (£) = mg (1) /Vu (), the definitions (7) and obtain

a<g‘t’3) (t,X) + Vy - (cppve)(t,x) = ¢ (%) (t,x). (37)

a

Overall the total mass of both phases must be conserved. Therefore, we must have a mass bal-
ance across the interfaces. The terms on the right hand side must cancel when both equations
are added together. In fact this happens because we conclude: For X' = qq (1) + Rg(7) € I (1)
we have using (24) for the right hand side of (37)

6@ Zma (x— (qo(t) + Ra(t Zma

Now for X' € 0B () and x € B,(qq (1)) NBa(qq () + Ry (7)) we obtain the relation

7§ P X) = wal0)] M Kol =) S = v Zofx =)

for the liquid phase. This equation relates the rate of mass change riq to the flow and boundary
velocities. We use the rate of mass change

== P [eX) = wal0)] M 4. 38)

The total rate of change of mass in By (t) equals the mass flux at the moving fluid boundary. A
change of bubble mass corresponds to a positive (gain) resp. negative (loss) boundary velocity

Wa =Wg Ny = (qa+Ra> Na-

Therefore, summation over o gives identical right hand sides of equations (36) and (37), i.e
total mass conservation.

3.3 Macroscopic momentum balances

For the liquid phase we use (22) with ¥ = pv, F = pv® v+ pl, set G = pg and take p given
by the equation of state (28) to obtain

i[(1 —c)prve](t,x) + V- ([(1 = c)pvev](t,x) + (1 —c)prl) = (1 =c)prg  (39)

ot
zzyg 0 [pV(l‘,X/)@ [V(t,x/) _W(x] ‘f‘P(l‘,X’)l] "y xa(x—xl) s
_Z (j{ PV t X)®[V(t,x’)—wa] Ny Xa<x_xl) ds

+ p(t, X )Ny Xu(x—X) dS).

I (1)

12



For the disperse phase we now take (12) with Wy () = po(¢)qea(?). This gives

a(cngB) (t,x) + Vx - (cPafa ® qa)(t,X) = ¢ ((P%Zva)') (t,x)=c (<m;ja).> (1,x).

Now we may consider (32) on the right hand side. We obtain using (4)

c<(m‘0;j“)h) (1,%) = —¢ (ﬁ pnadS/Va> —I—c(?—j)g—l—c(% j’g vdS/Va)

=X (— f;apnadﬂ tiall) 7§ vdS) Xo(x—qulr)) +cppg.  (40)

ARy (1)?

Again the momenta must balance across the interfaces. In analogy to the above arguments for
the mass balance, we obtain the momentum balance on the interfaces

de_ma—(t)y{ ids
72""“ 4nRo (1) J1y
= § pvlv—wl-ngds+§ pnjds.
I(X o

This equation obviously holds, because of the mass balance at the interface

tig (1)

B Jds — Iy — .
TR (1) ﬁxv ds ji pv/[v—wq|-n,dS. (41)

3.4 Macroscopic energy balances

To obtain an energy balance equation for the liquid phase, we again use (22) with ¥ = pe,
F = (pe+p)v+Qand G = pg-v. We get

L —cprer + Ve-(1- et pIviQ—(1-)prg-vi

dt
= Z?é ((pe+p)v—pew+Q) -Nxu(x—qq)dS
_ Z]ﬁ (p(v=w)e+pv+Q) - Nxu(x — qq)dS (42)

Again we take for the disperse phase (12) with W (1) = pe()eq () to obtain

2L 49 cpaeatia) 1) = o e ) 1), =

For the right hand side of (43) we have

c((m‘ija)-) (t,x)—|—CPBg-V3 = _;%a(p(v_‘v)e""pv‘FQ)‘Tlla(X—qa)dS.

This implies energy conservation at the interface.
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4 Closure relations

The PDE system, we are interested in, relies on the balance equations that were derived in the
last section. In these equations several quantities appear that must be related to the variables
of the model, namely

) (Re) () i ] s, et
(Va)’ (R(x)7 <Va), Pa(t)(Ia@(Iay Va Iaprlocdsa (p€+p)V+Q,

1

. t . - - <
(””a_U f wds/Va)» PYEV, pucada, -
Iy Va

A7TRq (1) f (p(v—W)e+pv+Q)-nds.

Now we will modify these expressions in order to obtain a closed system of equations. At first
we introduce the cold closure assumption to simplify the first and fourth term. To this end we
decompose the bubble velocity ¢ as ¢ = va + Cq. The cold closure assumption ignores the
excess velocity C, this means we ignore any stochastic motion of the bubbles. Using (6) and
(5) this assumption leads to

(04

Alternatively one could introduce a Reynolds stress tensor. This requires additional modeling in
order to close the system. It is no easy task, see e.g. Drew and Passman [5].

Similarly we set
PVRV=PpIVL®VL , Pacala =ppveep and  (pe+p)v= (prer+pL)vL
and define the averaged bubble resp. liquid internal energy

1, 1,
upg :=ep— EVB and ur . =er — EVL.

Further we define the averaged temperatures of the phases

mg

Tp := (up —uref<Tref)) 2k + Tref and
| 1 1 K p
- ref( ref pref) ( ref ) Pref PL Pref  Pref el

with the same reference data as in (30) and (31). With this definition we set

6: —kVTy,.

Next we calculate the second and third expression of our list. At first we have by definition

() 030 = X R x—aato)Valo (2 ) 030 = ¥ )~ (1)

Ro =~ Ra(t) Vo

14



The evolution of Ry (¢) and mq(t) was studied in [4] for a single bubble. There we considered
various model equations without and with phase transition. These equations are used here to
determine R = Ry, and i1 = ri1g, by the simplifying assumption that we set

Ry R Tilg, 1
—)== and — | ==, (45)
ROC R Va V
where R and V denote the mean bubble radius resp. the mean bubble volume. These quantities
are related to the volume fraction ¢ and the number density cn. We have

c 1 ATTR3
—=—=V= . (46)
cnn 3

The right hand sides of (45) are calculated by means of the models from [4], see Section 6 for
more details.

Further, we now replace the fifth term and the seventh term of the list. We use equation (41)
and the interfacial momentum balance equation (34). For the spherical bubble with index ¢ the
mean curvature is given by —1/R,. Therefore we have

. . ; 20, ;
7§ (pvf[v—wa]-na+pné) ds = 7{ (pavé[ch—Wa]-na+(pa—R—)néc)dS
o o o

4nR2, | ¢ 4nR2, J ¢

= —Iigql .- (47)

This expression is zero in the radially symmetric case of a single spherical bubble.

In order to modify the last expression of the list, we use the interface balances for energy (35)
and momentum (34) as well as the mass balance at the interface (33) to obtain

1 1
7 j{(p(v—w)e + pv+Q)-nds= Vo ]{(pa(va —W)eg + pava + Qo +20k,wW) -nds
o o
Meeo  Paa  3paRa  60Rg 1 7{
= — — — — nd
Ve paVe R K Tvg)Qumds
with

1 30,
V—anandS— Ra .

Integrating the energy balance equation for a radial symmetric homogeneous bubble

0. T: 9r:Q

2 o o

—In— =0

TP s T o

over the whole bubble domain we obtain
30! .k j 3paR
Qa:_paTa_Z+pama_ Pa oc'
Rq my  PaVo Rq
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As above, we set IT,, = IT,, with

. my
I/ = —c—28 48

Similarly, we define

R reg . kz OR

II, = 3c— , I, =c and II,=c——+cpgT — +6c—. (49

c R P %TCR?’ e %ﬂR?’ PB mo R2 ( )

Thus we end up with 8 partial differential equations for the determination of the variables number

density n, volume fraction of the disperse phase c, densities of the phases pr,, pp, velocities of

the phases vy, vp and energy of the phases ¢y, eg. In summary the system of partial differential
equations can be written as

0
% + Vx - (cnvp) =0,
0
&—j + Vi (cvp) =I1,,
d
5, (L=)pe]+ Vx-[(1=c)prvi] = —Tlp
0
glt)B + Vg - (chVB) :Hp , (50)
0 ; ; d(1— . .
(1= )puvt] + Var [(1 = perfve) + 2L DPE (1~ c)pl ——TH,
ot an
p) J . . .
HPE) 1 ) 49, (cpuvivs) — coug) =TT
0
E(l —c)prer+ V- (1—c)((prer +pr)vi+Qr) — (1 —c)prg-vi =—1I1,,
0
CgfeB + Vg - (cheBVB) —cppg-vp =Il,.

Using (46), the balance equation for the number density can easily be rewritten in terms of the
more descriptive quantity R. We obtain

JdcR 4
—— + Vx-(cRvp) = =RII,.

ot x(cRvp) 3¢
With the definition ITg := 4cR, we give the alternative system (51) of 8 partial differential equa-
tions for the determination of the variables mean bubble radius R, volume fraction of the dis-
perse phase c¢, densities of the phases pr,, pp, velocities of the phases vy, vp and energy of
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the phases e, ep

g + Vx - (cRvp) =Ilg,
% + Vi (cvp) =I1,,

2 (1= + V- [(1 - prve) =Ty,

ag’;B +Vy-(cppvs) =Tl,,  (51)

S0 =c)purf) + V- (0= ehpurfi] + S~ (1 =)o/ =),
a(%fvé)(h x)+ Vx-(c PBV,{;VB) —cppg’ :H% ;

%(1 —c)prer+ Vi (1—c)((prec +pr)vi+Qr) — (1 —c)prg-ve = —1Il,
acgfeB + Vi (cppepvp) —cppg-vp =I1,.

Finally it remains to give the equation of state for the liquid pressure. The averaging process is
simple here. It relies on the corresponding microscopic equation of state (28)

(1—=c)pL=(1~-c¢) [Pref‘l‘K(p/Pref - 1)} =(l—c) [pref+K(pL/pref - 1)}
since Pref, K and Pref are constants giving a linear relation between p and p.

The volume fraction of the carrier phase is always taken to be 1 — ¢ and does not need to be
determined. To solve the system presented one needs a complete set of initial data. In addition
to the initial data for the unknowns in (50), we need initial data for R. Analogously to previous
calculations these data can be found using

_ LaRG(1)Ra(1) Xa(x— qu(1))
¢/R(1,x)

att = 0, which results from the averaging of the change of volume density, see also the following

sections.

R(1)

(52)

Next we will explicitly study four problems, in which simplified flows are involved. To illustrate
clearly, how to deal with the source terms resp. evolution laws, we restrict ourselves to the
isothermal subproblem for a single spherical bubble. First we investigate the mathematical prop-
erties of the resulting model in Section 5. Several evolution laws are available for the computa-
tion of R, rir and T, see [4]. In Section 6 we summarize the results of [4] and we explain their
application to the system (50). Numerical results are then presented in Section 7.

5 Mathematical properties of the radial symmetric system

Considering spherical symmetry and assuming an isothermal process we get the simplest case.
This means that we have a bubble with its center in the origin which gives us some test cases

17



for comparisons with the results of our paper [4].

As already mentioned, the gravity terms drop out, further II,, = 0 and the energy balances
become redundant. The system corresponding to (50) consists of 6 equations of the following
form

% + 3;‘;3 = —%ch +1I1. (53)

% . af;anB _ _%chB (54)

acgva 8051:\% _ _% cpsvl (56)

a(1 ;tc)PL N a(1 —acr)PLVL _ —%(1 —c)prvL 11, (57)

(1 _act)pLVL L aa —acr)va% Loa ng)PL _ _%“ _ )it (58)

Due to the radial symmetry, one obtains additional geometric source terms on the right hand side
of the equations. All sources are non-differential, this means, that the system is in divergence
form in contrast to other two-phase models, see for instance Baer and Nunziato [2] or Stewart
and Wendroff [19].

For a single bubble in the origin it must hold that vg(z,7) = 0O for all 7. Indeed, this is the unique
solution of the above system with the initial data vg(0,r) = 0. With vg(¢, ) = O for all  equation
(54) reduces to % = 0 and becomes redundant for given initial data n(0,r). Further, the
equation (56) drops out. The system (53-58) reduces to a system of only 4 equations of the

much more simple form

% _— (59)
a(lgtC)PL+a(1—862pLVL _ _%(l_c)vaL_np (61)
o —pn A0 —ac)va% pAe 20 o, (62

The non-differential sources on the right hand side do not influence the mathematical type of the
system. Therefore it is sufficient to investigate the homogeneous system. Using g—ﬁi = g—% with
the sound speed ay, of the liquid for convenience we write the homogeneous system in primitive
variables

Jdu A Ju

E_F (u)g_(h
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where u = (c, pp, PL, vL)T denotes the independent unknowns. The matrix A is given by

0 0 0 O
0 0 0 O
a2
N (lfé)PL 0 P_i VL

with pr, = prer + K(Pref/pL — 1). After some simple calculations one gets the eigenvalues of
A as

M=v,—ay 12213:0(:\/3) M=v,+ar. (64)

and 4 corresponding linearly independent eigenvectors

aj—vj 1
0 0 PR ACY 0
0 1 0 0
e =| _pm =1, €3 = 1 e4=| p (65)
ar, 5 ar,
1 0 v, PLAL—PL 1
PL pr—pLv;

Obviously, the system is non-strictly hyperbolic.

Considering a Riemann problem one obtains the Riemann invariants ¢, pp of a 1-wave and
the 4-wave. This means, that these quantities do not change across the 1- and 4-wave. For
the double eigenvalue A = 0 one has a contact discontinuity. Here all quantities change. The
Riemann invariants are given by

(1—c)prvp =const  and (1 —c¢)(pLvs + pr) = const. (66)

Remark 1. If one further excludes phase transition, then we have I1, = 0 and the bubble mass
balance becomes redundant as well for given initial data pg(0,r). The system reduces to the
equations (59), (61), and (62). In the Jacobian matrix A the second row and column drop out
and one obtains the eigenvalues

M=vei—ar, A =0(=vg) M3=vr+aL

and the corresponding eigenvectors

AL (]~ )
0 2
€ = —i € = 1 €3 — i
1 v PLa;—pL 1
PL pL—pLv?

The system is strictly hyperbolic with the Riemann invariant ¢ of the 1- and 3- wave. For the
eigenvalue A = 0 one has a contact discontinuity with the same Riemann invariants as above,
see (66).
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6 Production terms

In order to calculate the production terms (49)1, (49),, and (48), we need evolution laws for the
radius R as well as the total mass ri1 of a single bubble. In [4] several models for a single bubble
system were derived. These models take into account resp. neglect the effects of mass transfer,
heat conduction, and compressibility of the surrounding liquid according to various choices one
can make.

To model the production terms in the paper at hand we use isothermal models for a pure water
vapor bubble, see [4]. To derive such a model one assumes a single pure water vapor bub-
ble in a sufficiently large domain, surrounded by pure liquid water. For simplicity we assume
spherical symmetry and homogeneity in the vapor phase. This means that the density pg, and
consequently the pressure, depends only on time and is constant in space.

The mass transfer is described by a kinetic relation, based on the classical Hertz-Knudsen
theory. For details we refer to Section 2 in [4]. With the further assumption of incompressible
liquid water, the evolution of the bubble can be described by the following system of ordinary
differential equations

L ATRpgmy i(kaT_Z_G__>_k_TankT_l(i_i)2< 1t )2
B v 27mmokT | pL mo R P myg pmog 2\prL P ATTR?

: (67)

T IET N
2R3 pg mo R pL  pPs/) \47R? ’

R = £+L. (69)
R?  47R%py

This is a special case of Case 2 in [4]. There a mixture of water vapor and an inert gas is
assumed. The dot " denotes the time derivative.

Using (67) one can calculate ri1. The equation (67) is quadratic. The positive root gives the
solution. To solve this system of ordinary differential equations one needs values for R, pp and
pr- The values pp and py, are given by the values of the system (59-62) of partial differential
equations. As mentioned before the averaged volume V is given by V = 1/n. Therefore, the

averaged radius R can be calculated using R = { . In our case we have % = 0. This

4nn”
means that

3
R=Ro¢/<  with Ry= .

Further one needs the mass of a single water molecule m, the Boltzmann constant k, the outer
pressure po, the temperature T', and the reference values for the surficial tension ¢ of water as
well as for the saturation pressure p corresponding to 7.

For a complete set of initial data one needs initial values for R, see (52). Alternatively one can
assume the system initially to be at rest and set F'(0) = 0. This implies initial data for R.

For F' we have F' = vﬁ -R?, see [4]. Using (68) and for instance a Runge-Kutta method one gets
values for F in a new time step. Using (67) together with equation (69) gives values for R.
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In [4] it was shown, that for /arge pressure differences the compressibility of the liquid plays
an important role. Taking into account compressibility of the liquid in a weak sense, one starts
with the linearized Euler equations and obtains a wave equation. lts solution we denote by .
Assuming that the domain is large enough that the bubble is not affected by reflections at the
outer boundary, one derives instead of (68) and (69) the following equations

R (pskT 20 (1 1 mo\?
(R — = el - 70
(R=aw) prar ( my R (PL PB) (47TR2) po) 70

. ®R—ay) YR—ay)
R = - 71
R? + R +47rR2pL’ (71

where a;, denotes the speed of sound in the liquid. As before * denotes the time derivative,
whereas ’ denotes the derivative for the argument.

Instead of (67) one gets

5 pekT 20 _ (1 _ L\ (_sn_ 2
_ A4nR ppmy 5 nlis mo R p.  ps ) \4nR?
- \2mmokT | pr K

kT pskT (1 1 o \?
——1In —+ U P (72)
moy  mop p;  Ps/) \4nR
with the liquid bulk modulus K. Because of the logarithm term this equation is transcendent.
The calculation of iz by an iterative method is expensive. Further one has to discuss the non-

unigueness, what is unnecessarily complicated here. By linearization of the logarithm term one
obtains equation (67), which is a sufficiently good approximation.

Therefore for a compressible model we use the equations (67), (70) and (71). In that case we
need initial data for ®.

Now we have two models taking into account phase transition to calculate the production terms
in (59-62). If we exclude mass transfer we have iz = 0. The equations (68) and (69) resp. (70)
and (71) then simplify.

7 Numerical results

For the current section we choose specific initial data. For these data we give numerical results
for the two systems (67), (68), (69) resp. (67), (70), (71) of ordinary differential equations, in
each case with and without phase transition. This gives us four test cases.

With the same initial data we solve the system (59-62) of partial differential equations for the
radial symmetric case numerically and compare these results with the previous for all the four
test cases.
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7.1 |Initial data

Let us assume a pure water vapor bubble in the origin surrounded by pure liquid water. This
means, for the midpoint of the bubble we have r = 0 where r denotes the space coordinate. The
outer boundary is chosen to be at ¥ = R4 = 0.3m. This guaranties that the bubble is not affected
by reflections at the outer boundary during the computation time. The temperature T is assumed
to be T = 293.15K and the outer pressure py is the atmospheric pressure, pg = 101300Pa.
Corresponding to 7' we give the reference values for the surficial tension ¢ = 0.0725N /m and
the saturation pressure p = 2330Pa, see [8] or [25]. The mass of one water molecule is given
by my = 2.9915 - 10~ ?°kg and the Boltzmann constant by k = 1.380658 - 10’23J/K. Beside
this we need the liquid bulk modulus K, which we chose to be K = 2.08 - 10° Pa.

We choose the initial radius R(0) = Ry = 6 - 10~*m and assume that the bubble contains
1016 water molecules. Therefore the initial bubble mass is given by m(0) = 2.9915- 10~ 9%g.
Whereas, the initial bubble density is given by pz(0) = 0.3306kg /m?.

Further, in the beginning the system is assumed to be at rest. This means that the liquid velocity
v, (0) equals to zero everywhere. Especially at the interface, we have v/ (0) = 0. For the incom-
pressible case vi — F/R? holds, see [4]. We have F(0) = 0. According to the compressible
case we have ®(R(0)) = 0.

7.1.1 Initial data for the averaged system (59-62)

The derivation of the corresponding initial data for the system (59-62) of partial differential equa-
tions for constant or piecewise constant data is quite simple. For that we need the formulas (3)
and (4) as well as the radius R, of the averaging ball. We choose R, = 5-Ry = 3 - 10 3m. For
the concentration we get ¢ = 0.0008 for0 < r < 3- 10—3m and ¢ = 0 otherwise. For numerical
aspects we choose ¢ = 1078 instead of ¢ = 0.

The computation of the initial data for the densities pp, pr, and the velocity vy, is trivial. We
summarize the initial data in the neighborhood of the bubble in Figure 1. Besides the plots for
the four unknowns ¢, pg, pr, vL, we give plots for the averaged radius R and the liquid pressure

PL.

7.2 Numerical results for the ODE-systems

For the initial data given in the previous subsection we now want to calculate numerical results
for the four test cases. We use a Runge-Kutta method method and obtain for the two cases
without phase transition the results presented in Figure 2. In the case of an incompressible liquid
one obtains an undamped oscillation for the evolution of the bubble radius, for a compressible
liquid the oscillation is damped.

Taking into account mass transfer, it is clear from the physics of this situation that the bubble
vanishes, see [4]. The numerical results for the test cases with phase transition are given in the
following Figure 3.
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Figure 1: Initial data for (59-62) in the neighborhood of the bubble
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Figure 2: Bubble radius vs. time without phase transition, ODE-system

7.3 Numerical results for the averaged system (59-62)

To solve the system (59-62) numerically we use Godunov operator splitting, see Toro [20], and
further a Roe type Riemann solver for the homogeneous part of the system. For the latter finite
volume method we follow the procedure in [1] resp. [7].

We denote the conserved variables ¢, cpp, (1 —¢)pr, (1 —¢)prvr by v. Then the system (59-
62) can be written in the form

vi+F(v),=S(v) with v(",r)=v".
The vector S(v) denotes the sources. By the splitting procedure one first solves the homoge-

neous part
vi+F(v), =0 with v(",r)=Vv", (73)
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Figure 3: Bubble radius and bubble mass vs. time with phase transition, ODE-system

to obtain V" In a second step one determines

d
A S(v)

with initial data v**! to obtain the data for the new time step vl

To solve the homogeneous system (73) numerically, we again as in Section 5 rewrite the system
in primitive variables u
du du
— +Au)=—=0 74
5, TAWS-=0, (74)

where A (u) is given in (63) and u = (c, pg, pr,vz)” . At each cell boundary ¥j+1/2 We consider
the Riemann problem for (74) with initial data

u(0,r) = Ui rSTinip
’ uj+] r>rj+1/2.

We calculate the Jacobian A (u) in the average state W; |/, = (u;+u;1)/2. By eigenvector
decomposition of u; ;1 —u;

4
Au = Ujp]—u;= Z Xn€n
n=1
we determine the coefficients x;, to find the intermediate state

* P .
Ui =u;+ Z Xn€y
An<0

in the solution of the above Riemann problem, where the eigenvalues A,, resp. eigenvectors e,
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of A are given in (64) resp. (65). We get

_ApL_i_la)_iAvL_l_&lpL*PLaLVL

x| = l—ca; ap—vi
2pL/aL
x; = App
2
Ac pr—pLvi
X3 2.2

PL __ Ac 1 pL—prarvi
APL + aLAvL l—ca;, ap—vp,

2pL/aL

X4 =

. . . L =nl
Using the values u* in a Finite Volume method we calculate approximations Vn+ for v*+1

on+1 _on g

V=V V)i v,

Remark 2. If we exclude phase transition the above calculations simplify according to Section
5.

Finally, for the source term integration we again use the explicit Euler method. For our calcula-
tions we chose a CFL number of 0.9 and a spatial step size of Ar = 1.2 - 10~ 5m and compute
the following results. Note, that we do not plot the whole computational domain but only the bub-
ble and its neighborhood. Obviously the solutions for the radius evolution of the ODE systems
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Figure 4: Numerical solution for = 40uLs, incompressible liquid without phase transition

are in very good agreement with the solutions of the averaged system with the corresponding
sources.
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Figure 5: Numerical solution for # = 40us, compressible liquid without phase transition
A Appendix: Newton’s second law with non-constant mass

Most textbook examples in classical mechanics deal only with the dynamics of bodies with con-
stant mass. The following argument is taken mostly from Miller [15, Subsection 1.4.6]. Consider
a closed system of a rocket R emitting burnt gases B. The masses mp of the rocket and mp of
the burnt gas are changing in time. The burning rate is —rng. Let v be the constant speed rela-
tive to the rocket of the gas emitted in the direction of an axis chosen parallel to the movement
of the rocket. Let vg be the speed of the rocket along this axis. The speed of the burnt gas in
the resting frame satisfies vg = vg — v. We have mass conservation ritg(t) + ritg(t) = 0. The
total momentum of the burnt gas is given as

t

mpvp = — t I’i’lR(‘L')(VR(‘L')—V)dT.

Momentum conservation states that

d d [!
0= < (mpvi + mgvi) = rigvg + mgvg — / g (7) (va(T) — v) d7
dt dt Jy,

The fundamental theorem of calculus gives
0 = riigvg +mgvg — mg(t)(vg(t) — v) = mgvg + riigv.
This implies
mR(Z‘)VR(l‘) = —mR(l‘)V
i.e. the thrust of the rocket is @ = —rmigv. The above equation leads to

d ) ) ) )
E(mRvR) = MRVR + mgVg = mg(Vg — v) = rigvp.
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Figure 6: Numerical solution for # = 40s, incompressible liquid with phase transition

Identifying the particles with the rocket and the carrier phase with the burnt gas the term on the
right hand side motivates the last term in (32).

B Appendix: Distributional derivatives

For the definition of distributional derivatives see e.g. Hérmander [9, Chapter 2], Warnecke [21,
Appendix C]. Here we first consider the case of superposition of functions f € L}OC(R3) with
f(x—q(t)) for a smooth vector field q € R3 needed in proofs of Section 2. We consider this
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Figure 7: Numerical solution for = 40us, compressible liquid with phase transition

as a distribution in R*. Take ¢ € C3(IR*) then

(D —a). 0) =~ (1(~a0)), 29)

~

= [ Fx—ae) 0% dra
= [ F0)2 0lty+ae)) drdy
R4 t

:—/R4f<y) {%Mﬁﬁq(f)) —Vy(t,y+q(t)-q| drdy
WVyo(t,y+q(t))-qdtdy

!
= [ 0= a())d-Vxo(r.x) drdx

— /(- — ()4, Vo)
=—(Vxf(-—q(t)-q, 0).

The derivative Vx X, (x — X') has to be taken in the sense of distributions on R3 and is a
singular signed vector measure K, (x) On the boundary dB,(x) with mass —1n given by the

28



Incompressible Liquid Compressible liquid

c
o
g e
g E
[0 (%2}
g 3
S o
[}
o
zZ
0,2
0 100 200 300 400 0 100 200 300 400
Time in us Time in pus
0.8 0.8
c
S 06 1 c 06
g E
S 04 = 04
2 E
2] ]
g 0.2 o 0.2
o
0 0
0 20 40 60 0 20 40 60
Time in us Time in pus

Figure 8: Radius vs. time, compressible and incompressible liquid, with and without phase tran-
sition, grey: solution of the PDE-system, black: solution of the ODE-system

outer normal. Take ¢ € Cg(R?) then
d d d
—X . — / = — X . — g _ = — x —_xN\
(DN, 0) = (), o) = [ s x) o)

b .
— _ - _ J
= /Ba(x/) 8xj¢(x) dx /83”()(’) n’¢(x) dx

= o3 ¢ (x) duﬁga(,‘/) = <‘LL£B,1(X’)  0).

Now we derive the shift of differentiation formula that we needed in the proof of the general
/
transport equation in Lemma 3. We consider arbitrary test functions ¢*, y* € C6°(R3), use a
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change of variables and integration by parts to get

d / J X o/ ! 41X
<8(X/) Far 079 :_/RS/Rsx“(X_X)a x/ W (X) dx 97 (x) dx

=[] b 1) v (5 y) dy 0X(x) dx

—/R3 /R* oxJ y)¢x(x) dx Xa(y> dy
“Jofo¥ <X—y>i¢"<x> x Zuly) dy

/]R@/]RS Xy)dy—¢()x

a X
-/ R3x x— Xy (x) dx' = 9% (x) dx

= <ax xa,¢llf>

C Appendix: Exterior potential flow

We take a flow domain around one ball Bg(q) of radius R centered at the the moving point q
with velocity q at time ¢. Note that in this appendix R is not identical to the macroscopic field for
the radius equation and here we have R = %. We want to use this notation to conform with
presentations of the exterior potential problem such as in Landau and Lifshitz [12] or Michlin
[13]. We introduce the coordinates x to be at rest and r = x — q the moving coordinate for
which we will formulate a potential. We consider a flow potential ® satisfying the linear potential
equation A® = 0 and V., - I at infinity. Since ®(r) = |r|~! = r~! is a solution to this equation
outside any ball around the origin, so is any derivative. Due to Maxwell is the ansatz using
derivatives of r~!, see Lamb [11, Section 82], using the summation convention where indices

appearing twice in a term are summed over 1,2,3,

1 Jd 1 . d 1
d(r,r) = A B~ CYe——
(1) = vr' +AZ+ oxir P 8x’3x1r+
We will truncate the series after the B’
1 ; Jd 1
® =y r —I—A +B -
oxir

We will see that then we have enough terms to pose appropriate boundary conditions on the
ball. We use

r
-— = = — and thereby — = — =——

to obtain .
A

1.
d=yvr+A- —B’r—3.
r r
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We denote by R with R = |R| the coordinates on the surface of the ball. Then the velocity
components for j = 1,2, 3 there are given as

. Rl [3RR &

0%

- oxJ
R

VJ

R

Using the assumption that all quantities are constant on the surface (38) gives
i=—pL§ [VeX) - w(0)] -0 dS = ~4nRpLlv—w(n)] 1.
dBg(0)

Note that w = R+ ¢q, 1 = R/R, and then R = 1 - R giving

i . 4R
LU L 76
V=" or TR TR (76)

Multipying nj = Rj/R to (75) and comparing the result with (76) we have

. oD VLRI A -
inil =25 pil = =Y 2 4 piRpi Z
v o ! R RPN g
R R .

n 4mwpr R? TR

There is a unique solution to the exterior Neumann problem for the potential equation that
decays 10 V. - I like r1, see e.g. Michlin [13, Satz 13.2.2]. It can be expanded uniquely by
spherical harmonics, see e.g. Michlin [13, Section 15.4]. This implies that the coefficients in our
case are

77} 5 ] 3, .
= —RR B/ = -R’(¢’ —v!
leading to )
. RR?>  R3ri (g7 —vl)
D(1,x) =vlr/ — — . 77
(1:x) = var +47rer r 2r3 )
We take the Bernoulli equation, see Lamb [11]
0P 100D p 3
T = Gt aavan T TE
The aim is to determine the pressure. Using (81) we obtain
1 ; 10® 0D 0P 3) ;
— ds = —7{ —f)+=z=—=—+—=—+gx 'dS
ot Joswo) " 9Bx(0) ( Ot 3 50 9 5 T8 )1
10® 0P 0JP 3 :
= — -t — "ds. 78
ngR(O) (2 o ax o 8 ) 1 (78)
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Now we compute the derivative terms of the potential needed in the Bernoulli equation

oD 0P . . (3RIRI . RJ
el — vl J Rl J JAZ
ool Ve tEep ( K R3) oA
1 3R'RI &\ [3RFRI & R}
2 k L] J i
+A R4+BB ( 7 _F)( 7 R3> 4ABR6.
We turn to the time derivative and note that
or/ J . . y
5 = W -d)=-¢"
This gives
or r
o 71
and we obtain
od /(. . 1 o
= — (LA _BI—
ot ot <v°°r * r r3)
R R
| 1 dr R 1 9r/ . .1 dr
— gt A-—_A—_—""| _B/—— _pJ 3B/R/— —
Vel AR AR | TR TR R* 91

1 R R 1 1
= Vi +A-+A—¢' —B — +B —¢/ —3B/R/R'§
Ve A ARG T8 s 9 5

The derivatives obtained are now inserted into the formula (78) for the pressure. We make use
of the fact that formulae (81-83) imply that we only have to retain terms where the integrand
contains a constant times the product of two normal components ni or depends on a space
variable, as in the gravitational term,

piL QBR(O)pnidS = 7{93R(0) (v’AI%JrZAB %—A§3q1+31%—g6,~3) n'da
= gﬂv A+ iﬂAB’I% - :nAqi + gnBi —g5i3§7rR3
= gnv;A+g7rA(q" —i) — gﬂAqi+%ﬂBi—g5i3gnR3
= gnBi — g8p3 g R3
giving

- 4 . 4
ids = —nB — g83-nR>
ngR(O) rn pL (3 4 33 )
= prL gn(R3q‘i)'—27rR2Rvi —g6-34—L7rR3
3 © °73 ‘
With v, = 0 we obtain
i 230 4 3
]{93 (O)PT? dS=pr gﬂ(R q') —g5i3§7fR : (79)

R
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We compute the v term in (32). Note that A and the B/ are constant and contain no normal
components ' = R’ /R. Therefore we can use (81) and (82) to obtain

f vids — f 9P s
9B (0) 9B (0) OX/
R/ (3RR §;
_ %}BR(O)( AFJFB(RS R3))dS

. . (3R'R/ &
— 47R*vL + e ds
dBg(0) R> R3

B! RIR/
_ 2 .
= 4mR>., +R374 50 (3—R2 —61,) ds

B [ 4 .
= ATRVL+ o5 (357:132 —47rR2> 8ij =4nRv,=0.  (80)

D Appendix: Surface integrals

In Appendix C we had to evaluate a number surface integrals for integrands consisting of one,
two or three components of the exterior normal vector on dBg(q). For an arbitrary domain Q
allowing the use of the Gauss theorem we have

j{mn ds = / Adx=0 (81)

We extend the vector field = R/R by (x — q) /R to the interior of Br(q)

5 4
nin’ds = / d.n’ dx = dx = —R*§;;. (82)
éBR(q) Br(q) ! R Br(q) 3 ’
Noting that the functions T]J are odd with respect to a plane through the center of the ball we
obtain
nin/n*ds = / 2. (n/n*) dx
féBR(q) Br(q) ( >
- / n’9in* +du(n')n*dx
Br(q)
1 .
= = I8y +n*8;;dx
R/BR(q)TI ik + 1" 0Oij
. , S
— Ok n’dx+ =L n*dx
R JBg(q) R J/B(q)
= 0. (83)
References

[1] Andrianov, N.: Analytical and numerical investigation of two-phase flows. PhD thesis. Otto-
von-Guericke University, Magdeburg (2003)

33



[2]

[3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

[11]

[12]

[13]

[14]

[15]

[16]

[17]

[18]

Baer, M., Nunziato, J.: a two-phase mixtute theory for the deflagration-to-detonation tran-
sition (DDT) in reactive granular materials. Int. j. Multiphase Flows 12, 861-889 (1986)

Bensoussan, A., Lions, J.-L., Papanicolaou, G.: Asymptotic analysis for periodic structures.
North-Holland Publ. Company, Amsterdam (1978)

Dreyer, W., Duderstadt, F., Hantke, M., Warnecke, G.: Bubbles in liquids with phase transi-
tion. Part 1. On phase change of a vapor bubble in liquid water. Cont. Mech. Thermodyn.
DOI 10.1007/s00161-0225-6, (2011)

Drew, D. A., Passman, S. L.: Theory of multicomponent fluids. Springer-Verlag, New York
(1999)

Engquist, B., Hou, T.: Particle method approximation of oscillatory solutions to hyperbolic
differential equations. SIAM J. Numer. Anal. 26, 289-319 (1989)

Gallouét, T., Masella, J.-M.: Un schema de Godunov approché. C. R. Acad. Sci. Paris Ser.
1 323, 77-84 (1996)

Grigull, U., Straub, S., Schiebener, P.: Steam Tables in Sl-Units, Wasserdampftafeln.
Springer-Verlag, Berlin (1990)

Hoérmander, L.: The Analysis of Linear Partial Differential Operators |. Springer-Verlag,
Berlin (1990.)

Ishii, M.: Thermo-fluid dynamic theory of two-phase flow. Eyrolles, Paris (1975)
Lamb, H.: Hydrodynamics. Dover, New York (1945)

Landau, L. D., Lifshitz, E. M.: Fluid Mechanics, Volume 6 of Course on Theoretical Physics.
Pergamon Press, London (1959)

Michlin, S. G.: Partielle Differentialgleichungen in der mathematischen Physik. Akademie-
Verlag, Berlin (1978)

Mdiller, I., Ruggeri, T.: Rational Extended Thermodynamics, Volume 37 of Springer Tracts
in Natural Philosophy. Springer-Verlag, New York (1998)

Mdiller, I.: Grundziige der Thermodynamik. Springer-Verlag, Berlin (2001)

Nigmatulin, R. I.: Dynamics of Multiphase Media, Vol 1. Hemisphere Publ., New York —
Washington — Philadelphia — London (1991)

Rydzewski, R.: Die feldgleichungen von Suspensionen. Diploma thesis. Technical Univer-
sity Berlin (1985)

Serrin, J.: Mathematical principles of classical fluid mechanics. In: Fligge, S. (ed.) Hand-
buch der Physik VIII/1 — Strémungsmechanik 1, 125-263. Springer-Verlag, Berlin — Got-
tingen — Heidelberg, (1959)

34



[19] Stewart, H. B., Wendroff, B.: Two-phase flow: models and methods. J. Comput. Phys. 56,
363—409 (1984)

[20] Toro, E.: Riemann Solvers and Numerical Methods for Fluid Dynamics. Springer, Berlin
(1999)

[21] Warnecke, G.: Analytische Methoden in der Theorie der Erhaltungsgleichungen,
TEUBNER-TEXTE zur Mathematik Band 138. Teubner, Stuttgart-Leipzig (1999)

[22] Voinov, O. V.: Force acting on a sphere in an inhomogeneous flow of an ideal incompress-
ible fluid. J. Appl. Mech. Tech. Phys. 14, 592-594 (1973)

[23] Voinov, O. V., Petrov, A. G.: On the equation of motion of a liquid with bubbles. J. Appl.
Math. Mech. 39, 811-822 (1975)

[24] Voinov, O. V., Petrov, A. G.: On the stress tensor in a fluid containing disperse particles. J.
Appl. Math. Mech. 41, 362-364 (1977)

[25] Wagner, W., Kretzschmar, H.-J.: International Steam Tables, Springer-Verlag, Berlin — Hei-
delberg (2008)

35



