Journal of Differential Equations 170, 96-122 (2001) ®
doi:10.1006/jdeq.2000.3814, available online at http://www.idealibrary.com on 1DE ):I

On the Roughness-Induced Effective Boundary
Conditions for an Incompressible Viscous Flow

Willi Jager
IWR der Universitit Heidelberg, Im Neuenheimer Feld 368, 69120 Heidelberg, Germany

and

Andro Mikeli¢!

CNRS UMR 5585, Analyse Numérique, Bdt. 101, Université Lyon 1,
43, Boulevard du Onze Novembre, 69622 Villeurbanne Cedex, France

iiew metadata, citation and similar papers at core.ac.uk

We consider the laminar viscous channel flow with the lateral surface of the
channel containing surface irregularities. It is supposed that a uniform pressure
gradient is maintained in the longitudinal direction of the channel. After studying the
corresponding boundary layers, we obtain rigorously the Navier friction condition. It
is valid when the size and amplitude of the imperfections tend to zero. Furthermore,
the coefficient in the law is determined through an auxiliary boundary-layer type
problem, and the tangential drag force and the effective mass flow are determined up
to order O(&¥?). The value of the effective coefficient is shown to be independent with
respect to the position of the mean surface in the range of O(e). ~ © 2001 Academic Press

Key Words: boundary with irregularities; roughness; boundary homogenization;
Navier’s boundary condition.

1. INTRODUCTION

The flow conditions at a solid wall are well-established. First, the fluid
cannot penetrate the solid and the normal velocity is zero. For a viscous
flow we should add more conditions, and it was observed in experiments
that the tangential velocity is also zero. This experimental fact was not
always accepted in the past, and another approach was to suppose that a
layer of stagnant fluid existed close to the wall. Its thickness was assumed
to be a function of the geometry, temperature, and fluid structure, and at
the wall the fluid was allowed to slip. Navier claimed that the slip velocity
should be proportional to the shear stress (see [ 16]). Navier’s model can
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be confirmed, at least heuristically, by kinetic-theory calculations. However,
the conclusion is that the proportionality constant in Navier’s law is propor-
tional to the mean free path divided by the continuum length (see [17]).
Hence it is zero for most practical proposes.

Nevertheless, Navier’s condition is used for simulations of flows in the
presence of complex boundaries, e.g., as in geophysical fluid dynamics (see
[18]). Using it, we reduce the rough boundary to a parameter in the effective
boundary law and solve the Navier—Stokes system in a smooth domain. In
general, the approach of replacing the no-slip condition at rough boundaries
with the non-penetration condition plus a relation between the tangential
velocity and the shear stress, is called the wall laws.

Rough boundaries cause boundary layers for the velocity gradient and
we expect to get wall laws by corresponding multiscale expansions.

An extensive reference for the wall laws is the papers [1-3, 15] by
O. Pironneau and his collaborators. The short note [ 1] presents a rigorous
approach to the derivation of a wall law for the Laplace operator in an
annular domain with rough perforations. Using a cell problem, an effective
boundary condition of Robin’s type was obtained. Paper [15] discusses
wall laws used for simulation of viscous flows over a rough surface and
over a wavy sea surface, respectively. Finally, References [2, 3] concern
derivation of wall laws for incompressible viscous flows at high Reynolds
numbers by a formal multiscale expansion. For such flow a Navier-type
wall law and its nonlinear correction are obtained and the effective constants
are calculated using semi-infinite cell problems.

It should be mentioned that the presence of a rough boundary influences
the hydrodynamic drag. The influence of riblets on a longitudinal flow can be
modeled by the Laplace equation in the transversal 2D section. For more
details we refer the reader to the work [ 5] by Amirat and Simon. The same
authors studied in [ 4] the Stokes flow between two infinite plates, one mov-
ing at a given velocity and other being at rest and having periodic asperities.
Using a particular expansion, adapted to their problem, they have obtained
the approximation for the velocity, pressure, and drag force to any order.

A somewhat related problem, studying the influence of the boundary
layers on the effective behavior of the solution for the contact problems
between a porous medium and a nonperforated domain under Dirichlet’s
conditions on the boundaries of the solid part, is studied in a number of
recent papers by Jiger and Mikeli¢ [11-13]. The article [13] is on the
rigorous derivation of the effective boundary conditions at the contact
interface between a porous medium and a viscous incompressible fluid.
More precisely, in Beavers and Joseph [ 7] the effective law

8
e (K*)"V2 (u,—uP)  onZ,
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was found, where X' is the interface between media, ¢ is the characteristic
pore size, « is a dimensionless constant depending only on the structure of
the porous medium, K* is the scalar permeability tensor, and u, denotes
the tangential effective velocity in the channel. The filtration velocity u”
satisfies the Darcy law

K K
uP=——Vp=—e—Vp,
u 1

where K depends only on the geometry of the porous medium. A theoretical
approach to deriving the law of Beavers and Joseph at a physical level of rigor
is made in Saffman [ 19]. Since the filtration velocity in the porous medium
is much smaller than the effective velocity in the channel, Saffman deduced
in [ 19] that the correct condition was

0
auvT —o(K*)"u,+0(:) on. (1)

It is interesting that in the case of the flow across a rough boundary a wall
law analogous to (1), but with different parameters and called in this
situation Navier’s slip condition or Navier’s friction condition, is used.

The rigorous justification of the interface constitutive law (1) in [13]
was based on the boundary layers constructed in [ 11], and it was possible
not only to prove the convergence of the homogenization process but also
to determine the constants. In this paper we are going to derive the Navier
slip condition rigorously from the first principles. Our approach will follow
[11] and [13] but the corresponding asymptotic expansions have analogies
with those from [1-3]. However, it should be noted that we have a semi-
infinite cell problem with a transmission-type condition at the interface,
aiming to correct the shear stress created by the zeroth order approxima-
tion. In [1] one has a finite cell problem.

This paper concludes with an approximation for the tangential drag
force, but we leave the interpretation of the result and its extension to a
general profile for a forthcoming paper. Similarly, the case of a flow at
higher Reynolds numbers from [2] and [3] is not considered here. As
precisely stated in Section 2, we concentrate on the laminar channel flow at
moderate Reynolds numbers.

We start by fixing the problem setting.

We consider the laminar viscous two-dimensional incompressible flow
through a domain ©° consisting of the channel Q2 = (0, ) x (0, /), the inter-
faces 2} =(0,b)x {0} and X, =(0,b)x {h}, and the layers of roughness
Q5 j=1,2.
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We assume that the structure of the layers is periodic and generated by
translations of a hump domain Y*=¢(Y—(0, 1)), where Y is a domain
inside the standard cell, Z=(0, 1)?, with a continuous boundary. It is
assumed that [0Y N { y,=1}|>0 and that points (0, 1) and (1, 1) are from
the boundary of Y (i.e., they are among the highest, resp., lowest, points of
the hump). 0Y e C? in some neighborhood of {y,=1}.

Let y be the characteristic function of Y — (0, 1), extended by periodicity
in y; to Rx(0,1). We set y*(x)=yx(%), xe Rx(—1,0), and define Qf by
Q5={xe(0,b)x(—¢& 0)]x(x)=1}. Q% is defined analogously, with a
periodic but in general different structure of impurities, as a subset of
(0, ) x (h, h+ ¢;) with &, = Cye. Now, the flow region is Q*=Q U X, U Q)
v, v It is assumed that b/e and b/(Cye) e N.

Therefore, our rough boundary is assumed to consist of a large number
of periodically distributed humps of characteristic length and amplitude &,
small compared with a characteristic length of the macroscopic domain.

A uniform pressure gradient is maintained in the longitudinal direction
in Q°. More precisely, for a fixed ¢ >0 we define {u®, p?} by the equations
of motion and mass conservation,

—u A w4+ (uV)u®+Vp®=0 in Q°, (2)
divu®=0 in Q°, (3)
u*=0 on JQ\oQ, (4)

pi=p, on {0} x(0,h) and p°=p, on {b}x(0,h), (5
u3=0 on ({O}U{b})x(o,h), (6)

where 1 > 0 is the viscosity and p, and p, are given constants.

Now we want to study the effective behavior of the velocities u® and
pressures p° as ¢ — 0, i.e., when the characteristic size of the irregularities
tends to zero.

It is clear that in Q the flow continues to be governed by the Navier—
Stokes system. The presence of the irregularities would only contribute to
the effective boundary conditions at the lateral boundary and the main
goal of this paper is finding the effective behavior of {u*, p*} on X in the
limit & — 0.

As in the case of the contact between a channel flow and a porous
medium, the main difficulty comes from the appearance of the boundary
layers in the neighbourhoods of the contact surface, where the gradient of
the solution differs greatly from the behavior inside the interiors of the
domains and, as in the paper [13], the crucial role is played by an
auxiliary problem. It reads as follows:
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Find { A", ®®} that solve

AV, 0% =0 in ZTu(Y—(0,1)  (7)

div, f=0  inZy )

[£%1s(-,0)=0 onS 9)
[{V, " =1} e;]5(-,0)=¢, onS (10)
p'=0 on(0Y—(0,1)), { B, @™} is y,-periodic, (11)

where S=(0,1)x{0}, Z*=(0,1)x(0, +00), and Zy=Z*uU Su
(Y—(0, 1)),

Let V={zeL{(Zp.)*>:V,zeLX(Zg)* z=0 on ((0Y\0Z)— (0, 1));
div,z=0 in Zg, and z is y,-periodic}. Then the Lax-Milgram lemma
implies the existence of a variational solution {A®, 0™} e VA C*(Z* U
(Y—(0,1))>x C®(Z*u(Y—(0,1))) to (7)—(11), where p* is unique and
' is unique up to a constant.

In the neighborhood of S we have f* —((y,— y2/2) e~ >2 H(y,),0))e
W24 and w®e Wh1 VYge[l, o).

Then we have

LemMA 1 [11].  Any solution { ™, o®} satisfies

1
| B8, @) dy, =0, Vae (0, + ),
0

1 1
Jo o®(y1,ay) d)ﬁzL o®(yy, ay) dyy, Va,>a, >0,

) ) (12)
J, A andn=| Bona) . Ya>a>o0.

1
Cii=[ By, 0 dyy=— [ IVBp)I? dy.
o ZpL

LemMA 2. Let a>0 and let B*® be the solution for (7)—(11) with S
replaced by S,=(0,1)x{a} and Z* replaced by Z} =(0,1)x(a, + ).
Then we have

1
ct=[ o, dv =Y —a (13)
Proof. By (12),

1
CpPl= L PrPyy ey, Veza
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Let 0 <c¢, <a<c,. Integration of the first component of (7),
div{ VP —w®?e,} =0,

over (c;, ¢,) gives

1 a a, bl a, bl
J { gl (y1,2) — ﬂ (y1,a+0)
0 V2 0y

ﬂa bl
o,

ops®
0y»

(y1,a—0)— (ylscl)}dylzo-

Hence from (10) and Lemma 1
d
EL B (yis y2) dyy = —1, for ¢;<y,<a,
2
and
1
J, APy dn=a—pak CEYL R 0<pa<a (14)

The variational equation for f%® — g® reads

1
| V=g Vo dy= =] (oi(r1.a)—gr(y1. 0) i, Vgel.

Testing with ¢ = % ° — g% and using (14), we obtain

1
fz [V(p® — )2 dy = —fo (B (i, a) = BP0, 0)) dyy =a.

On the other hand,
| v dy= [ VP dy+ | VR dy

ZpL ZpL ZpL

_2j VLYY gy = OBl O,

ZpL

and (13) is proved. |
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This simple result will imply the invariance of the obtained law on the
position of the interface .

In the next step we determine the decay in Z* by reduction to the
Laplace operator. We choose the free constant in the pressure field in the
way that [ ®®(y,,0)dy, =0. We note that in such a situation the decay
can be obtained by using Tartar’s lemma from [ 14], but because of (12)
the averages with respect to y, are always constant or zero. Then, by using
the separation of variables, we obtain

LemmA 3.
|D* curl, By, yo)| < Ce™™2, y,>0, aeN?uU(0,0),
1B%(p1, ¥2) = (CYL,0)[ < C(0) e, y,>0, Vo<2r, (15)
| DBy, yo)| S C(J) e =, y,>0, aeN2 V§<2nm,
|®(y1, y2)| < Ce™ 2™, ¥2>0,

Following the approach from [ 13], the Navier friction condition should
correspond to taking into account the next-order corrections for the velocity.
Then formally we get

0
8ﬁbl< > a7-71 Cbl (Zx 1+d > (x2)+ 0(82),

8x2 2

where v° is the Hagen—Poiseuille velocity in Q and d! corresponds to the
counterflow generated by the boundary condition d' = —(dv%/dx,) e, on X.
Then on the interface 2,

ous ool I'ts 1 dv
=_1(1— _ & — _ Rbl 1 )
e (1o ()0 e = ()00

After averaging we obtain the familiar form of the Navier slip condition,

eff
b1 OUT
=—eC]
0x,

onZ, (NFC)

where u°" is the average over the impurities and C%' is defined by (12). The
higher order terms are neglected.

The rest of the paper contains the rigorous justification of the interface
law (the Navier Friction condition). In order to cover realistic flows from
the physical literature (see [ 18, 19] and the references therein), we give the
proof for the Navier—Stokes equations (2)—(6) rather than for the simplified
model from [11]. The solvability of the system (2)-(6) and the uniform a
priori estimates are given in Section 2. In Section 3, we first construct an
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approximation for the velocity and pressure field in 2° and an outer boundary
layer. Then we define a correction of order O(¢*?) for the velocity. This result
enables us to establish the justification of the Navier friction condition (NFC)
in Theorem 2 and to compare the physical velocity with the effective one.
Finally, the effective mass flow and the tangential drag force are determined
with an error of order O(&*?).

2. SOLVABILITY OF THE &-PROBLEM AND
UNIFORM A PRIORI ESTIMATES

In this section we first address the existence of solutions for the ¢-problem
(2)—(6). The existence for fixed ¢ and a small pressure difference is proven
in [8]. Similar results, but with the dynamic pressure p®+ 3 |u®|? given
instead of p® were obtained in the exhaustive paper [10]. For the equa-
tions (2)—(6) in general geometries global existence results for arbitrary
data do not seem to be known. As pointed out in [6], the non-homo-
geneous boundary conditions for the pressure lead to cubic terms in
velocity which cannot easily be estimated. Consequently, we can, in
general, expect existence only for small |p, — po|.

Let us note that for the somewhat similar problem of nonstationary
incompressible flow through the filter, considered in [12], it was possible
to prove the global existence, uniqueness, and regularity, regardless of the
size of the pressure at the boundary. As in the case of the porous filter, here
the rough boundary is expected to considerably slow down the flow and
help us to obtain the global existence. But since we are interested in the
channel flow with Reynolds numbers corresponding to the laminar flow, it
is natural to consider the system (2)—(6) with |p, — p,| not too large.

Since we need not only existence for a given &, but also the a priori
estimates independent of ¢, we give a direct proof of existence and unique-
ness, leading to uniform a priori estimates. It should be noted that in fact
our result implies the nonlinear stability of the Poiseuille flow with respect
to the perturbation of the boundary by the small impurities. Our proof
follows the corresponding one from [13].

First, we observe that the classic Poiseuille flow in Q, satisfying the
no-slip conditions at X2, U X,, is given by

v°=<pb2;p0x2(x2—h),0> for 0<x,<h,
u°
(16)

po:pb_po

b X1+ Po for 0<x,;<bh.



104 JAGER AND MIKELIC

For |p,— pol < C(b, h) 12, (16) defines the unique solution to (2)—(7)
between all those lying in the ball

Bo—{ZEH( ) |HZHL4(.Q )2<Cb h) ﬂ}'

We extend it to Q°\Q by setting v° =0 and keeping the same form of p°.
The idea is to construct the solution to (2)—(6) as a small perturbation to
the Hagen—Poiseuille flow (16). Before the existence result, we prove an
auxiliary lemma:

LemMMA 4. Let o e H'(Q°\Q) be such that ¢ =0 on 0Q°\0Q. Then we
have

HQDHLZ(QG\Q) < Ce Vo 2 (26\2)2 (17)

H(DHLZ(ZluzZ)\ < Ce'? HV(pHLZ(Qs\Q)Zs (18)

J, (190x. 00 + I ) sy < (19)

ax2 LZ(QS\Q)

Proof. The estimate (17) is well known. For the estimate (18) we refer
the reader to [11].
It remains to prove (19). Using the boundary conditions we get

[ ot 0 an <

QN\Q

x2 2 :zf\g)

implying (19). |

Now we are in a position to prove the desired non-linear stability result:

PrOPOSITION 1. There exists a constant C(b, h) such that for |p,— po|/bu
C(b, h) 1 and & < gy the problem (2)—(6) has a solution {u®, p*} € H*(£2°)* x
HY(Q°) satisfying

V(1 = 10°)| 220y < C /2 (20)

Moreover, after a possible modification of C(b, h), all solutions lying in the
ball

B={ze H'(Q))*| |z]| 4,2 < C(b, h) i}

are equal to {u®, p°}.

Proof. We search u°® in the form u®=1v°+w® Let

Ze={zeH'(2°)?:2=0 on 9Q2°\02;z,=0 on ({0} U {b})x (0, h)}.
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Then we are looking for we #*={pe 2*:divep =0 in Q°} such that

j Vwe V(p—i—j wV)wga—i—j vlal(p—#f Wzaz%

ov? ov? Pp— D
=u=—L(0 —u=—L(h e ro Voenw™.
'u(?xz( )Ll% ﬂaxz( )Lz% 5 Lﬁ\g(pl, pe

(21)

The proof of solvability for (21) consists of several steps:

(a) Let #={peH'(2)*:¢>=0 on ({0} U{b})x(0,h)} and let
@(Y, @) be a bilinear form on # x # given by

oy ov?
— 0 S
ol 9= | VWVor| WiTe+| vazle. @)
For the last two terms in (22) we have
ov?
[otstys] it
:j v?ll/zcurllﬁ+J V0, (5‘/’1 6%) Ve, (23)
Q 8x1 axz

Let m—stb W(x1,0)+(x, h)) dx,. Using (23), we conclude that
there is a constant C=C(b, h) such that for |p,— pol|/bu < C(b, h)u we
have

S 1wz = [ otvscurtu— [ ot —m (F2-22). wer.

The estimate (24) implies, under the same condition on the pressure difference,

o125 [ ver-m | (F2-22) wen 05)

ox, 0x,

(b) Now let w*e 7%, [[w*|| g1 (ge2 < R. We consider the problem

w(wk“,gﬂ)%—,uj VWk+lV(ﬂ~|—j (WE V) wk*lg
Q:I\Q Q¢

ov? ol Po—0D .
~Ho O oi—uz [ o PR e e
8x2 6x =, b QR (26)
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We want to prove the unique solvability of (26) in #7°. Obviously, it is
enough to have a convenient estimate for the third term on the left hand
side. Using Poincaré€’s inequality in Q¢\Q2 and interpolation we obtain
for p e W%,

Lp\g (ka) W(P‘ <CR \/é HVlﬁHLZ(Qﬂ\Q)‘1 HV(DHLZ(QK\Q)“;

I o] <|[ v wo—me @27)

bl [ 05910

S CR(1+/2) V]l 120yt V9l 1200yt -

Therefore, for R< C(b, h) u and & <egy = Cu*, we have

olg.o)tu | IVoPH] 0#V)ep | Vel Veew . (28)

and the problem (26) has a unique solution w**!'ew

(c) Now we define a nonlinear mapping J by
T (W) =wk+1, (29)
Let us check if 7 is a continous map, 7 : # °— # "~

Let z7ew™® j=1,2, and let w/=7z/, j=1,2. Furthermore, let
z=z'—2z% and w=w! —w?2 Then we have

—| EV)ww=a(w, w)+,uj |VW|2+j (z'V) ww}ﬁj [Vw|?,
Q¢ QN\Q Q° 4 Jge
leading to
JQH |VW|2 <C HZ”L“(QS)Z ”WHL“(QB)Z HVW”L“(Q‘?)Z > (30)

which proves the continuity.

(d) Tt remains to check that J(Bg) < By for R< Cu, as a map from
LW, #¢). By Lemma 4, we have

Uzgol

<C VeIVl panays  YopeZr (31)
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Consequently, (26) and (28) imply

u
Z IVWEH | e < C /e

and, for e<¢y, 7 (Bg) = B¢ /; < Bp.
Therefore, by (31), for e<eg,, J has a fixed point w®e #¢ satisfying the

estimate (20). Uniqueness in B and regularity are obvious. ||

PrOPOSITION 2.  For the solution to (2)—(6), satisfying (20), we have the
a priori estimates

[t 2 @@y < Ce \/t;, (32)
HMSHLZ(zluzZ)Z <G, (33)
lu® = 0% | 2@ < Ce, (34)

Ou Pp—Po
d h
le ax2 (xla ) xl 2//6

Py— Do

ouf
h) dx, — h| < Ce, 35
o], G ey, L2 P < (39)
1p% = POl 120 < C /2 (36)

Proof. The inequalities (32) and (33) are direct consequences of Poincaré’s
inequality and the trace inequality in Q°\Q, respectively.

In order to get the estimates (34) and (36) we note that w®=u®—v° and
n® = p®— p° satisfy the system

ow’ ov?
— AW+ Vrt+ 09 L wé P, +(wV)w*=0  inQ,
0x, 2 0x,
divw®=0 in Q,
(37)
wf=¢& on X, U2,
wy=0 and 7°=0 n ({0} U {b})x(0,h),

where |£°[ 2.5, o x,)2 < Ce, by (33).
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The theory of the very weak solutions for the Stokes system was
developed in [9]. By using the analogous very weak variational formula-
tion for Oseen’s problem (37), we get (34). The estimate (36) follows from
the first equation in (37) and Necas’ inequality in Q.

It remains to prove (35). We test the expression for the tangential drag
by ¢ = (¢,(x,), 0), where @, = (1 —2x,/h)? for 0 < x, <h/2. Then, by using
(32)—(34), we get

(xlao) dxl

J i)
Zl axZ

b2
=\ [ vV o) — (= %) e 1)

N

fb jh/z O(ui —v?) 0y
0 Y0 a

b b2
[T vy ug—ov) ) o] +
0 Jo X,  0x,

b b2 b k2 Oyl 0
e .0 & o“%2 e _ .0 1
< L L (" =0")V)uie, |+ fo L U3 x, @1t UZI (uj—0) ax,
b ~h/2 a2¢1 . 0
+ L jo f i) <G (38)

This proves the proposition. ||

Therefore, we have obtained the uniform a priori estimates for {u?, p°}.
Moreover, we have found that Poiseuille’s flow in 2 is an O(¢) L*approxima-
tion for u®. Following the formal asymptotic expansion from Section 1, the
Navier friction law should correspond to the next order velocity correction.

3. THE NEXT ORDER VELOCITY CORRECTION AND
NAVIER’S FRICTION LAW

The leading contribution for the estimate (20) was the interface integral
terms f 5 P1- Following the approach from [11], we eliminate it by using

the boundary-layer-type functions

X

/)’bl’s(x)zaﬁ“(:) and cobl’s(x)za)bl<>, xeQ.  (39)

&
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We have, for all g=>1,

1
z |52 —e(CY, 0)[| oy + |ew®- | Loy + Hvﬂbl’SHL‘l(.Q)“ =Ce'4,

(40)

|50, ) = &( Y, 0)l| oo, mp = Ce' *14,

and

Hcobl’ %0, ')HH*I/Z([R) + \/,; Ha)bl, 40, ’)HLZ(R) = Cg,
aﬂbl & (41)

e~ 12 Hﬁbl £(0, .)—g(C'fly 0) H(- )|L2(R)2+ 0")H = Ce.

H-12(R)2
Finally,

— AR EL VO =0 inQ°\X, (42)
div ¢ =0 in Q¢ (43)
[ﬂbl’s]Z("O)ZO OnZl (44)
[{Vﬁbl,s_wbl,él} eZ]El("O)zel onZI. (45)

An analogous boundary layer corresponds to 2,. Without loss of the
generality we can neglect it and restrict our considerations to 2;. As in
[11], stabilization of B° ¢ toward a nonzero constant velocity &(C%, 0) at
the upper boundary generates a counterflow. It is given by the Oseen system
in Q

od 0
—ﬂAd+Vg+u?—+d2ﬂel—o inQ,
0x, 0x,
divd=0 inQ, (46)
d=e, onZX,, d=0 on (0,b)x {h},

d,=0 and g=0 on ({0} uU{b})x(0,h

Under the assumption |p,— po|/bu < C(b, h)u from Proposition 1, the
problem (46) has a unique solution in the form of 2D Couette flow d=
(1 —x,/h) e, and g=0.

There is an analogous counterflow at X',, and, as with the boundary
layers, we do not write it.
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Now, we want to prove that the following quantities are o(e¢) for the
velocity and O(e) for the pressure:

0
W) = — o0 (75— (P, 0) H(xy)) 221 (0)
0x,
aO
+eCt 2L 0) i) (1-32 ) er. (47)
==t o) (48)

We note that the boundary layers corresponding to X', are omitted for sim-
plicity. Then we have the following result.

PROPOSITION 3. Let 4}y be given by (47) and 2§ by (48). Then Uy €
H'Y(Q°)?, %5=0 on 02°\0Q, and div U =0 in Q°. Furthermore, we have the
following estimate

U ovY
& . & q; 0 0 ey 1
‘ﬂ Jge V%O VW fge 90 d1V¢+JQ€vl ax ¢+J‘QS(%O)2 a.X2(p1
vl B e aUl bl 2
<’ . O)f_Lw (0, x,) @y | + |u f @ 4(b, x,) ¢
Po— Do
+ _FPe— Fo
J‘QU\Q b (pl
+CEP |V ey, Vo2t (49)

Proof. First, we note that for ¢ € Z° the equation (21) reads

. o(u®—1°) ov?
e_ .0 _ e_ 0 d 0 e 71
pl V=) Ve Lze(p p) 1V<0+L2v1 o, <ﬂ+fguzax2</)1

& 0 & 0 aU(l) 0
== (== ptuz O]  gi=[ V.
Q¢ Xo iz, Q:\Q
Next, the variational form of the problem (46) is
0

od v
dVe—gdi + S — o+ | dy—
L} (uVdVe —gdiv @) Lz U3 ox, @ L} 2 ox, @1

= J %(Pl—ﬂj gizﬁol flggoz, Vo e Z°, (51)
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bl &

and, moreover, for {f*¢ »" ¢} we have

J, (VB =Y. 0) H(xz)) Vg — o< div )

optte J bl,eav?
+JQUI a (ﬂ+ o 2 axz(pl

h
= (@05 1~ 0™ (b x1) p1) — [ o,

bl, k bl bl 0
| oprest l—jo (B2 = 2CT)(0, x2) 199,

h
| e xRy — [ (B —a(CY 0 2~

1

Voeze (52)

Because of the estimates (40)—(41), we have for ¢ € Z*¢

U ﬂble _f (B8 —eCP)(0, x,) v lgo1+f (B3° = CP)(b, x;) v}y
dp
bl,e __ bl _r
j (B = 00) 2

<o | Vg pgep (53)

< Ce?? HV§0HL2(96\9)4- (54)

od
bl _ody
eCy L< ﬂax2¢1+g(ﬂ2>

Furthermore, a simple interpolation argument and the estimates (20) and
(32)-(36) imply

J (= V)0 %) o] < G2 19 g (55)

Now the variational equations (50)—(52), the definition of #§ and £}, and
the estimates (53)—(55) give the estimate (49). |

At this stage we want to follow the ideas from [11], take ¢ = %§ as the
test function, and get the required higher order a priori estimate. Nevertheless,
here we are in the presence of the physical outer boundaries and % ¢ Z°.
At (0,b) x {h} the velocity field %% is exponentially small with respect to
x, and we can suppose it to be zero without losing generality.
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At the inflow/outflow boundaries ({0} U {b})x (0, /) the situation is
different. We are going to correct the values of %§ there. For this purpose
we introduce the outer boundary layer in (0, /) x (0, + o0), £ <1,

/ Y1 Baﬁbl
by 2 (2 2P 56
sl(y) 3< /> ayl(syZ)a ( )
bl N _ 1\ pu
1= (1-24) B0, v (57)
2# aﬁbl y2 leu a3ﬁbl Y1 4
Sl y)= —=21(0 —1> — — (0 (1-) —1>.
(J’) / ayl( ’J’2)<J’1 2/ + 12 aylazyg( ,yz) /
(58)
Obviously,

div,s®=0 in (0,7)x(0, + )

and

div, (1 Vst —9%e;) =0 in (0,7)x(0, +00), (59)

s5(0, y2) =B340, o) and  8°(0, y,)=0.

We make an incompressible H?-extension of s® to a function defined on
(Y—(0,1))n 10, /[ x ]—1,0[ and having the zero trace on [ (Y — (0, 1))
N[0,/]x[—1,0]]. Analogously, we make an H'-extension of the
pressure field 9°.

Then we set

s%(x) =es® <:>, x; €[0, el); s5(x)=0 for x,e[el,b—el]
(60)
94(x) = 9% <:>, x,€[0,¢e/);  9%(x)=0 for x, e[el,b—el]

and analogously for x, e (b—¢/, b]. Because of the symmetry, we shall
systematically neglect the right lateral boundary {b} x (0, /) and present
the calculations only for the left one, {0} x (0, ).
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Then, for every ge[1, +o0], we have

1
. I5°(1 Lo ey2 + IVS?l| La(eys + 19°]] Loy < Ce 24

[45°|| ooy + V| La(@ep < Ce?a—! (61)

After introducing all auxiliary functions we are in a position to prove our
main result,

&
Osy

< Cel,
0x,

L))

THEOREM 1. Let

0 0
W) = — 0+ (7 — 5 20 (0) — e 0 (0) Hixp) ey, (62)
0x, 0x, h
0 bl & . aU(l)
P = pt— pO+ (™ — 9 1 21 0), (63)
0x,

where {v°, p°} is defined by (16), { f°>¢, @ ¢} by (39), and {s°, 9} by (60).

Then we have the estimates

IV 2o < C (64)
1] p2@en < Ce2 (65)

1
AL LR e (66)
1% 12y < Ce™2 (67)
12°) 120 < C. (68)

Proof. 1In analogy with Proposition 3 and after using (40) and (41), we
have

owu® vl
€ _ ap¢ A3 0 €
‘,uLzEV% Vo Ly% dlvgz)-i-Lzulax1 go+f %28 zgol

30
< Ce |V r2gey + 1 ﬁ VoeZ®
2

0)

j (Vs* Vo — 9° div 9)|,
QE
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By the definition of {s° $°} and (61),

f (Vs® Vo — 9% div (p)‘ < Ce |Vl 2o VoeZ”.
QE

Therefore, we obtain the estimate

ou*
0x,

<Ce |Vl ey, VpeZ©. (69)

‘u L}e v —fm 7 div ¢ + L 00

oY
¢ +L2 U552 o
2

Now let us note that #%e Z° and div %®=0. Hence it is possible to take
@ =2° With this choice we get the estimate (64). Poincaré’s inequality
(17) applied to (64) gives (65). Equation (66) is a consequence of (18) and
(68) follows from (64).

It remains to prove (67). We note that {%* 2°} satisfies the following
Oseen system in Q,

ou ov°
—U AU+ VP 41" O

+(U?)y — G® in 2,
a 1 ( ) axzel n
e .
div¢=0 n Q, (70)
A=< on Xy vy, ”éS‘|L2(21U22)2< Ce*,

A5=0 and 2°=w"°  on ({0} U {b})x(0,h),

where
& 0 a bl, & & bl & & a 0 &
GO = 00 2 (B — %)+ (B3 — 55) Sb ey + e, (divin Vs — 9%,).  (71)
axl a 2
The adjoint problem for (70) reads
0 0
—uUND+Vyp—10—+ D, Ulezzg in Q,
ox, 0x,
divd =z in Q,
(72)
=0 on 2,ul,,
®,=0 and n—v)P, =uz n ({0} U {b})x(0,h).

It is easily seen that for §e L*(Q)? and ze HY(Q) the problem (72) has a
unique solution {®, 7} € H*(2)*x H'(2), which depends continuously on
the data.
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Following [ 9] we write the very weak formulation corresponding to (70) as
| wg— <750
Q

= [ wve—nneE—| (@Ve—ni) e,
2 2
ov9

o
SR e T I e e A e

0x,
—j{o} o (BB — 5% —eCP) 100, —jg (1 V55 VO, — e, v¢2>
Vee LA(Q): Vze HY(Q). (73)

Thus, for every x >0, we have obtained the estimate

19°]| 2022 < CLEN 125, Lz + 1B —e(CRL )| gy + % L1k @2
+ 19 prexap + 18— 55— eCTM I 1oy x (0, 1)
CUE 25,0 5,0 +875)- (74)
Now (74) and (66) imply (67). |

The estimates (64)—(68) allow us to justify Navier’s slip condition.

We start with a result related to the behavior of the velocity field u® at
the interface X;. Let H{?(X,) be a subspace of L*X;) consisting of the
functions w for which there exists an element of H'(£) which is zero on
0Q\2, and equal to w on X;. Then we have the following result.

THEOREM 2. Let u® be the velocity field determined in Proposition 1 and
let the boundary layer tangential velocity at infinity C® be given by (12).
Then we have

ou’
ut +eCY—+

< 3/2.
o Ce (75)

HG ()Y

Proof. Using the definition of the correction #§, we get

ou® ou:
+eCY S Ce+ | UG, +eCY ——
0x3 | sy 0x3 ||l (zy
bl,
+C Y0, ) = eCY | =,y
bl e
Lo |8 . (76)
5x2 (HEE))
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It should be noted that (HgXZX,)) =[L*ZX,),H ()], and that
B840, ) —eC® and (0B%-¢/0x,)(0,-) are e-periodic functions with zero
mean.

Consequently, by the simple duality argument we obtain

. aﬁbl,s
1820, ) = eCY | aip sy +& 75; (0,-) <Ce*2 (77)
2

HG ()Y

It remains to estimate the first term on the right-hand side of the
inequality (76). The difficulty comes from the derivative of %3,. Since we
have no information on the H*norm of #§, the only possibility is to use
the generalized Green formula.

First, we have

, . i ou’ , o) pte Loy
div (u VU, — Piey) =18 ax?1+%0287;+v? 6;1 + B aixlz in Q.
(78)
Hence
Idiv(u Vs, — P5e, ) e < C /e (79)

Now, by the generalized Green formula,

" < C{ Vs, —25en | e+ Idiv(u VG, — y?)el)HLz(Q)}
(Hg (Z1))

N (80)

oYy,
0x,

Since (66) implies %5, | 12 s,y < Ce?, after inserting (77) and (80) into
(76) we obtain the estimate (75). |

Now we denote by C% Navier’s constant corresponding to X,, and we
introduce the effective flow equations in Q through the following boundary
value problem:

Find a velocity field »°T and a pressure field p°T such that

iy Aueff+ (ueffV) uEff+ Vpeﬁ“:O in Q, (81)
divu™=0 inQ, (82)
u;ff:() on ({O}U{b})x(oah)s (83)

pi=po on{0} x(0,h) and pP=p, on{b}x(0,h), (84)
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eff
ous

uf=0 and wuST+eCY 8x2=0 on X,
85
o (85)
us=0 and u';ff—gc'fg:o on X,.
2

Under the assumptions of Proposition 1, the problem (81)—(85) has a unique
solution,

u = <b —Po (x2—h(x, —eC®)

h—2eCY
<X, < h
b )>, 0> for 0<x,<h

e CY 1 T
(86)
eff o_Pbo—Po

P =P ZTX1+]70 for 0<X1<b

The effective mass flow rate through the channel is then

b Ps—DPo 3 h—4e(CY 4+ CY) +1262CY CY /h
MT=b | uST(x,) dx,= — h? =
fo uilbe)de=—"r, h—26(CY + CY) ’
(87)

where C® and C%' are strictly negative.
Let us estimate the error made when replacing {u’, p° M*?} by
{u", p", M"}. We have

ProposITION 4.  Under the assumptions of Proposition 1 we have

IV(u® = u™) | 11 (gys < Ce, (88)
| — || 2 < C¥277, V>0, (89)
|M?® — M| < Ce2, (90)

Proof. After also taking into account 2,, we have

ov° X _ov° X
u’s—ueﬁz%s—i-vo—ueff—sC?laTclz(0) <1 _hz> e, +6C]13167x12(h)7281

0

_ _ 0
(0)+ (™ —5°—eCPe,) = ()
0x,

0
oy

(P st —aCPen S

in Q. (91)



118 JAGER AND MIKELIC

After a simple calculation we find the identity

ov? X
Yot e

ov? X _
00—y —eCY 1( )<1—2>el+6Clax2 -

gclflh — X lel + 6]131) 2

_P»— Do
h—e(C'l’1+ (_?11’1)

~bl __ bl
2bu (Cy—CY)

(92)

Now (88) follows from (61) and (92). Equation (89) follows from the theory
of very weak solutions for the Oseen system (73) and from the estimates
on %%, f° ¢, and s°.

It remains to prove the estimate (90). Using (91), (92), (40), (41), and (61),
we get the simple estimate

h
M= M| <| [0, x) dy | + € (93)
0

Now let 0 <m <b and ¢ = ¢(x,)e C[0,m], ¢(0)=1, and ¢(m)=0. Then
we have

& _ m a%“i‘ e d(ﬂ
—U5(0, x3) f n (n,x2)<ﬂ(f7))df7—f0 <a;7 €0+%1d}7>d’7
do
- (~sz s+ i L ) an (94)
and (90) follows from (66), (67) and (93), (94). |

Our next step is to calculate the tangential drag force or the skin
friction

b Ou
TFE — 1
jt_Jo ,uax (x1,0) dx,. (95)

THEOREM 3. Let the skin friction F° be defined by (95). Then we
have

<G (96)

(Ps— Do) h <1 e C‘fl—é?‘>
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Proof. Let O<m<h and let @=0¢(x,)eC?[0,m], @0)=1, and
p(m)=¢@'(m)=0. Let 2°=2°— u(dv?/dx,)(0) @ %(0, x,). Then we have

b OUs .
’ﬂ J, F e 0 v | = [ divi(u V%i—o@%l)(p)]
2
o’ do .
< S d we — 9¢ .
o, v, + L} v(p Vg el)q)‘

(97)

First, we estimate the second term on the left-hand side of (97). Let
w?=u®—1°. Then we have

j div(uWZ/’j—,@sel)(p‘

Q

-\l wevyute
Q

_j <w£ 6wi+00%+ , oW av?>
e\ ax, TP ox, T2 5, ¢

ow’ ow' o
< & & _ &
‘[9 <W1 0x, M x2> @‘ - Ll <8x2 (UIW2)> (P’
a 0
+2 L)%ga ‘+2 ‘ L (st — )
3/2 0
< Ce’’” + o (vIws) | @ (98)
X2

Using that KE, B5-4(xy,0) dx; =0, (98) implies

j div(u Ve — 2%, ) ¢
Q

042
0%8 /Z/c
lel 2| * dx2

av d(/) e
M P

<Ce¥?+
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Estimating for the first term on the left-hand side of (97) is much simpler.
We have

oU: dp do dzgo s
—| < U 1= 2, 1
L e Ll Vi O+ j i | <G (100)
After inserting (99) and (100) into (97), we obtain
b0U*
’ﬂj L(xy, 0) dx, | < Ce2. (101)
0 axZ

Now we note that | (9% ¢/0x,)(x,, 0) dx, =0, and at x, = b the first com-
ponent of the boundary layer function is —sj(b—x;, x,). Consequently,
the corresponding terms do not contribute to the tangential drag and (101)
implies (96). |

COROLLARY 1. Let

geor_ _hps—po)  h=2:CY

‘ 2 h—e(CY 4 CH

be the tangential drag force corresponding to the effective velocity u°t. Then
we have

| T — 7| < e (102)

Remark 1. Let Q,,=(0,b) x (ag, h —ae) for a>0 and let {u® ", p®°T}
be a solution for (8 ) (85) in 2, with (85) replaced by

ags

oug e
uyT=0 and u?’eff—i—sC‘l"blT:O onX,
X, ’
(103)
_ousel
upT=0 and wufT—eC:M =0 onZX,,
0x, ’

Under the assumptions of Proposition 1, the unique solution {u®°T, p® T}

is given by

u® = (pb —Po <(x2 —ae)? — (h—2ag)(x, —ag —eCe ™)
2bu

y h—2ag —2eCE P > 0>
h—2ag—e(C*® + C*®) )’




fo
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r ag<x,<h—ae and

pa’etf:p():pb_Tpoxl—i_pO for 0<x1<b

By Lemma 2, C4 "= C%—q and

ua,eﬁ“(x)zueﬁ“(x)_ <2

X CY' = CF) + CY(h—26CY) N a*(p,—po) ,
- .

h—e(CP + CP) 2byt

Therefore, a perturbation of the interface position of order O(e) implies a
perturbation in the solution of O(&*). Consequently, there is freedom in
fixing the position of 2. This influences the result only at the next order
of the asymptotic expansion.
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