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Abstract

In this paper, we study the vanishing Darcy number limit of the nonlinear Darcy-Brinkman-
Oberbeck-Boussinesq system (DBOB). This singular perturbation problem involves singular
structures both in time and in space giving rise to initial layers, boundary layers and initial-
boundary layers. We construct an approximate solution to the DBOB system by the method
of multiple scale expansions. The convergence with optimal convergence rates in certain
Sobolev norms is established rigorously via the energy method.
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1. Introduction

In this article, we study a singular perturbation problem arising from the convection phe-
nomena in porous media which are relevant to a variety of science and engineering problems
[45]. On the physical side, the set-up of the problem is similar to the Rayleigh-Bénard
convection in porous media. We consider a d-dimensional channel Q = (0,27h)*" x (0, h),
d = 2,3, periodic in the x- or x- and y-directions, bounded by two parallel planes in the z
direction and saturated with fluids. The bottom plate is kept at temperature 75 and the
top plate is kept at temperature 77 with 75 > T;. The governing equations are the following
Darcy-Brinkman-Oberbeck-Boussinesq system in the non-dimensional form [45, 31]:

Yo (2 + (v V)V) + v — DaAv + Vp = Rap kT,
divv =0,
%-?—}—V-VT:AT,

*Corresponding author, tel: (812) 855-6728.
Email addresses: ahnufmwen@126.com (Mingwen Fei), djhan@iu.edu (Daozhi Han),
wxm@math. fsu.edu (Xiaoming Wang)
'Supported by NSFC grant 11301005, CSC grant 201508340024 and AHNSF grant 1608085MA13.
2Supported by NSF grant DMS-1312701.

Preprint submitted to Elsevier February 25. 2016



where k is the unit normal vector directed upward (the positive z direction), v is the non-
dimensional seepage velocity, p is the modified non-dimensional kinematic pressure, 7T is the
Da

non-dimensional temperature. Here 7, = & is the inverse of the Prandtl-Darcy number

with Da the Darcy number and Pr the Prandtl number; Da = ADa is the Brinkman-Darcy
number with A the ratio of effective viscosity to viscosity; Rap is the Rayleigh-Darcy number.
We refer the interested readers to [45, 31] for the detailed definitions of these dimensionless
parameters.

We note that the classical Darcy number Da is defined as the ratio of permeability
over the cross-sectional area of the porous media. Thus, the Darcy number is relatively
small in many physically interesting settings. In this work, we consider the vanishing Darcy
number limit of the DBOB system and the validity of the resulting simplified model. For
the convenience of the mathematical analysis, we rewrite the Darcy-Brinkman-Oberbeck-
Boussinesq system (DBOB) in a 2D periodic channel ©Q = [0, 1] x [0, 1] as follows

[ €(2F + (v V)VE) 4 vE — eAAVE + Vp© = RapkT*,

ot
O 4 ve - VT = AT,
div v¢ =0,

(1.1)

€ I € —
v |t:0 =vy, T |t:0 = To,
VE’Z:O,l = 07 T€|z:0 = 17 T€|z:1 = Oa
v, p¢, T¢ are periodic in x-direction,

\

where we use (z,z)-coordinates, € is the small dimensionless parameter in our problem.
ve = (vf,v5) is the velocity field, p® is the pressure, and 7 is the temperature. We point
out that most of our analysis is valid in three dimensions, though we restrict ourselves to
the two dimensions in the present work.

Formally setting € to zero in the DBOB system (1.1), we arrive at the following Darcy-
Oberbeck-Boussinesq system (DOB), see for instance [9]:

v+ Vp? = Rap kT°, divv® =0,
o0 4 0. VT0 = AT,
|z=0,1 =0, To}zzo =1 TO|

T0|t:0 =Ty

o (1.2)

z=1

Periodicity in the horizontal directions is assumed again. The system (1.2) is much simplified
than the original DBOB system (1.1), and it is a commonly adopted model for heat transfer
in porous media. Of particular physical interests in the context of porous media are the
pressure distribution (or hydraulic head) and the rate of vertical heat transport (or Nusselt
number). We note that these quantities are defined in terms of the uniform norm of the
pressure and H' norm of the temperature, cf. [9, 45, 67, 75] and references therein.

Our aim in this article is to show the validity of the simplified DOB model (1.2) as an
approximation of the DBOB system (1.1) in the vanishing Darcy number limit € — 0. Note
that the initial condition and no-slip boundary condition for the velocity fields are dropped
in the DOB system (1.1). The discrepancy in initial and boundary conditions between the
system (1.1) and (1.2) leads to the emergence of temporal and spatial singular structures
in the solutions. As a result, we have to study a singular perturbation problem involving
both an initial layer (multiple time scales) and a boundary layer (and hence multiple spatial
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scales). On the one hand, the boundary layer analysis of the DBOB system is very similar
to that of the classical boundary layer problem for incompressible viscous fluids at small
viscosity [52, 46, 56, 60, 61]. Indeed, following the original work of Prandtl [48], we derive
a Prandtl type equation for this DBOB model which indicates the existence of a boundary
layer of thickness proportional to /¢ in the velocity field and no boundary layer in the
temperature field or pressure field (in the leading order). On the other hand, the problem
involves an initial layer as well. In this connection, a similar problem has been studied by
the third author in the context of Rayleigh-Bénard convection [64, 65, 66], see also [47].
As we show below, the presence of both the boundary layer and the initial layer will incur
another singular structure of corner layer type (initial-boundary layer) for the velocity near
the intersection of ¢ = 0 and the physical boundary. The study of the initial-boundary layer
in the context of volume-averaged Navier-Stokes equation (i.e. without the temperature
field) is completed in [22]. The inclusion of the heat convection process further complicates
the analysis. Indeed, the leading order initial layer, boundary layer and initial boundary layer
in the velocity fields introduce temporal and spatial singular structures in the temperature
field through the convection mechanism. Though the singular structures in the temperature
appears as low order terms, they have to be included in the asymptotic analysis for a robust
convergence analysis.

Another singular perturbation problem related to the Darcy-Brinkman-Oberbeck-Boussinesq
system is studied in [31] where the single vanishing Darcy number limit is considered by first
neglecting the nonlinear advection in the velocity equation (i.e., 7, = 0). As a result, the au-
thors prove the existence of boundary layer in the velocity field but no leading order boundary
layer for pressure and temperature field. There is an abundant literature on boundary layer
associated with incompressible flows and the related question of vanishing viscosity (see for
instance [3, 7, 50, 51, 12, 44, 17, 27, 49, 24, 25, 10, 32, 74, 35, 4, 5, 36, 34, 71, 1, 72, 26, 58,
59, 55, 57, 63, 28, 11, 29, 23, 30, 23, 30, 42, 6, 18, 16, 63, 43, 40, 39, 14, 15, 69, 70] among
many others) among many others). We will refrain from surveying the literature here, but
emphasize that the boundary layer problem associated with the Navier-Stokes equation is
still open and that there is a need to develop tools and methods to tackle it, despite that
much progress has been made in recent years [20, 2, 41, 8, 13, 38].

The definitions of all of our function spaces reflect the fact that we are working in a
domain that is periodic in the horizontal direction(s). Thus, for instance, H™ = H2.(2), m
a nonnegative integer, is the Sobolev space consisting of all functions on {2 whose derivatives
up to order m are square integrable and whose derivatives up to order m — 1 are periodic in
the horizontal direction(s), with the usual norm. Equivalently, we can view such functions
as being defined on R%! x (0,1) with period 27 in the horizontal direction(s). Similarly,
H; .. () is the subspace of functions in HL_(Q2) that vanish on z = 0,1. We will use the

0,per per
classical function spaces of fluid mechanics,

H=H(Q)={ve(Ll2(2)% divv=0,v-n=0o0nz=0,1},

per
V =V(Q) = {v € (Hg,. ()" divv =0},

where n denotes the unit outer normal to 9Q. We put the L?*-norm on H and the H'-norm

on V. Because of the Poincaré’s inequality, we can equivalently use ||u||ly = ||Vul|p2. We

follow the convention that || - || is the L?>-norm. We seek pressure in L3(€2), the subspace



of L?*(2) with mean zero. Since the parameter A does not enter the analysis in an essential
way, we will set A = 1 from now on.

For the system (1.1), we work with weak solutions whose existence can be proved in
a similar fashion as the classical theory of Navier-Stokes equation, cf. [53, 54]. The well-
posedness of the system (1.2) can be found in [37] and references therein. The main result
in this paper is summarized in the following theorem.

Theorem 1.1. Assume vo € VNH™() and Ty € H™ () with m > 5. Then there exists an
approzimate solution (v T° p°) to the DBOB system (1.1) such that the following optimal
convergence rates hold

|=

[V = V|| Lo (0,1,12(0)) < Clez, (1.3a)
[V = V|| oo .01 () < Cle, (1.3b)
||V = || oo 0.1 100 0y < Cle?, (1.3¢)
[T = T°| Loo0,1,100(02)) < Cez, (1.3d)
17 = T°| oo 0,1,y < Clez, (1.3e)
||8(T;;TO)||L2(O,T;L2(Q)) < 06%, (1.3f)
1D = 1°)| oo (0,152 (00)) < Cez, (1.3¢)
IV (0 = )| e (o/m512(0) < Cle2 (1.3h)

Here C' is a generic constant independent of €; VPP is defined as the sum of the solution to
the DOB system (1.2), an explicit initial layer, an explicit boundary layer and an initial-
boundary layer (see (2.27)); p° and T° are the pressure and temperature fields to the DOB
system (1.2).

As we will show below, the boundary layer thickness is of the order of ¢2 and the thickness
of the initial layer is of the order of €. The convergence rate estimates in Theorem 1.1 then
reveal the singular structures of the solution {v¢, p¢, T} in the sense of asymptotic expansion:
(1.3a) proves existence of an initial layer (initial layer is of O(1) in L*°(L?)); both (1.3b)
and (1.3c) show the presence of an initial layer, a boundary layer and an initial-boundary
layer (boundary layer and initial-boundary layer are of O(¢™*),a > 0 in L*(H") and of
O(1) in L*(L*)); (1.3e) (1.3d) demonstrates that there are no spatial nor temporal singular
structures of leading order in the temperature field; (1.3e) rules out the presence of order €2
boundary layer or initial-boundary layer in 7°¢; (1.3f) likewise says the order ¢2 initial layer
do not exist in T (1.3g) shows that pressure has no singular structure to the leading order;
finally (1.3h) verifies that the first order boundary layer of pressure does not exist either.

We follow the classical Prandtl-type approach in establishing Theorem 1.1, cf. [62, 68,
21, 31]. Specifically, we derive the Prandtl-type effective equations for the velocity correctors
in the region of initial layer, boundary layer and corner layer, respectively, that approximate
v¢ —v'. Since the singular structures in the temperature field emerge only in the high order
expansion, we employ simplified effective equations for temperature that contain singular
structures, see sec. 2.2 for details. The high order expansion seems essential for proving
the convergence theorem, in particular for establishing optimal convergence rates. A natural
candidate for the approximate solution is the sum of the solution to the DOB system (1.2)
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and the correctors. The analysis of the initial boundary layer problem then consists of the
study of the Prandtl-type equations, and proof of convergence of the approximate solution
to the solution of the DBOB system (1.1). The key to our success here is a mild nonlinear
term in the sense that the convection term v®- Vv has a small coefficient e. Because
of this, the Prandtl type equations for the boundary layer and initial-boundary layer (to
the leading order) are all linear though the DBOB model (1.1) itself is nonlinear. This is
similar to the case of boundary layer for the incompressible Navier-Stokes flows with non-
characteristic boundary conditions [61, 60] as well as secondly boundary layer associated
with the Navier-Stokes equations under Navier-type slip boundary conditions [71, 69, 70, 25].
The main difficulty for us is the existence of an initial-boundary layer which necessitates the
simultaneous treatment of multiple scales in space and in time.

The paper is organized as follows. In section 2, we construct two approximate solutions to
the DBOD system in view of the asymptotic analysis given in the Appendix. The equations
satisfied by the approximate solution are derived along with estimates of extra forcing terms.
In section 3, we prove the main convergence results through a series of steps. Some concluding
remarks are given in Section 4. We include the detailed asymptotic analysis of the DBOB
system in an appendix.

2. The Construction of Approximate Solutions

In this section, we construct an approximate solution to the DBOB system by taking
into account the asymptotic analysis given in the appendix. We note that the leading order
boundary layer functions near the boundary z = 0 of the velocity fields do not vanish at
the other boundary z = 1. Likewise, the boundary layer functions at z = 1 are not zero
at the boundary z = 0. Although the differences are exponentially small, we explore a
truncation technique to ensure the overall boundary layer profile satisfies the respective
boundary conditions exactly. To maintain the divergence free condition, The truncation is
done at the stream function level so as to maintain the divergence-free condition. Such a
truncation procedure is common in the study of boundary layer problems for incompressible
flow, cf. [56, 60, 61, 31, 22] for instance.

We start by recalling that the leading order outer solution satisfies the following system

[ vO0 4+ VpOO = RapkTO0,
87(;?0 + vO0 . yT00 — ATO,O’
div vo° =0, (2.1)
0,0 _ 0,0 _ 0,0 —
U200z20,1 =0, T }2:0 =1 T z=1 0,
\ ™ ‘t:O - TO'

Here the capital letter O is appended to the variables in the DOB system (1.2) so signify
the outer expansion. We point out that periodic boundary conditions are assumed in the x
direction wherever is necessary. The leading order initial layer satisfies

aVI,O
ot
vl |i—o = vo(z, 2) — v90(0, 2, 2).

+ v = 0,

‘ (2.2)



It follows that

v = (vo(z,2) — vP0(0, z, z))e_é, (2.3)
where one may recall that v, is the initial condition in the original DBOB system. Notice
that div v/"¥ = 0.

For the sake of convenience, the following notations will be assumed throughout

a(t,x) = U1 O(t,z,0), b(t,z) = U1 Ot,2,1), e(z) =090, 2,0),

d(x) = 02%0.2.1),  e(x) = v090,2.1), O = {(z, Z)|z € [0.1], Z € (0,00)}. =P

In addition, we shall adopt the stretched variables 7 = E and Z = \/ig The layer functions

at respective boundaries will be denoted differently via subscripts at B and C, e.g. v5o0

indicates the leading order (zeroth order) boundary layer for velocity at z = 0. We introduce
a cut-off function py € C*°[0, 1] supported near z = 0 such that

1
p0:17 26[071]7
X (2.5)
po=0, zé€ [5,1].

Similarly, one can define the cut-off function p; supported near z = 1.

2.1. The truncation of the velocity fields

We note that the leading order boundary layers vP09 and initial-boundary layers v
satisfy the same equations as those in the case of Navier-Stokes equations studied in [22] (cf.
Egs. 3.6 and 3.16, respectively). Thus, the truncated boundary layers and initial-boundary
layers are exactly the same. For completeness, we reproduce the truncation procedure for
the boundary layer vP09 and give the equations satisfied by the truncated profiles. The
interested readers are referred to [22] for details.

The leading order boundary layer at z = 0 for the velocity fields v2°? can be found
explicitly

Co,0

_ = 9, =
o0 = —a(t,z)e Ve, 00 = \/Ea—a(l —e Ve). (2.6)
T

In view of the solution formula (2.6), we define the truncated stream function

PO = \fea(t,z) (1 — e’z/ﬁ)po(z).

Then the truncated boundary layer profile at z = 0 is given by

~ Bg,0

s = e el =g (2.7
-~ 70. 0 a ‘
T R,

One can obtain the truncated boundary layer profile v21'? at z = 1 in a similar fashion.
We then define an overall truncated boundary layer v5° as

VPO = Pl yP0, (2.8)



It follows that the truncated boundary layer v5 satisfy

{/,B,O o 6A{,B,O — fB7
v.-vPl =0, (2.9)
‘~,B,0| 0‘

=01 ¥V la=01"

where £5 = £50.0 1 £51.0 ith £P00 = (f00 £7509) defined as follows

P = A0 (1= ) + (oo + Bagf)e
—2\/eae” Viply — /e €apy, (2.10a)
[Pl = —G%A(%po)(l — eijg) 26 ce f,Oo + E%PO- (2.10b)

It is readily seen that the forcing terms have the estimate
; FE
|07E5| Lo o 20y < Cez,  j=0,1. (2.11)

The stream function for the initial-boundary layer at z = 0 is 1“0 = ¢ 4 43 with

+oo N2
w?——ﬁc@)eT{ |- em e R e R iz,

N
—2/ \/Re z ds} (2.12)
vy = 2Vec(z)e T { ds} . (2.13)

+oo T 1
(& 2
e * dz — /
2 Vr)s 0 Vdms
Note that ¢ — 0 as Z — 400 and 1 is of initial layer type with exponential decay in time.
The modified initial-boundary layer is given by

~Cb7 C,0 Co,0 ./
= vy " po(z) = 0 (2),
2.14
00 = 52 .
Define
R (2.15)

One can verify that the truncated initial-boundary layer v satisfy

( aVCO
5 + V90— eAVOO = £¢ € (0,7), (x,2) € Q,
co _
Vvt =0, (2.16)
_ ~BpO
=0 — V¥ ‘t:O’

~C,0 1,0

L v ‘z:O,l - ‘Z:O,l’



where € = 700 4+ £ and £7°°0 = (fE0, 00 with

Co,0
= =100 = 2e—— oy — B
821)00’0 81)00’0
Co,0 11 1 2 /
+ ep™° €z P +e 5 Po (2.17a)
af @ Co,0 321}00’
200’0 = 5z 0 + \/_( 00 CO’OPg 8;2 Po)- (2.17b)

Here

f(r,z) = _2yeel) /\;OO e dz = 2\/_\/0(1)6 i OO e dz, (2.18)

The forcing term has the following estimate

107EC | oo o220y < Cez j = 0,1, (2.19)
Ha";f ||L2(0,T;L2 < C ] - O, 1, (220)
[f(7,2)] < Vele ( )e ™. (2.21)
The basic estimates for v50:0 v&0:0 and vB0 v¢0 are gathered in Lemma 2.1, cf. [22] for

details of the proof.

Lemma 2.1. Assume vo € VN H(Q) and Ty, € H*(QY). The following estimates hold

. - 1 - _1
¥z orize@) < O W7oz < Ot W20l @) < Ce s, (2.22)
. . 1 . _1
WOl oriz=@) <, [Nl rizzmy < Oty (V9L < CeTt, (2.23)
1v5°°, 5220|202y < Cer W0, 00, 09l 2(0.m:12()) < Ce. (2.24)
In addition, UBO’ and UCO’ enjoy exponential decay
o] < la(t.2)le %, o] < fe@)e %, (2:25)

Finally, the second component of the velocity has the following estimates

18,0590 0,050 | < Cex,  ||8,.08°, 0,050 < Ce i (2.26)

Bo,0 Co,0

Remark 2.1. The point-wise estimates for vy °" and vy°" can be derived in view of estimates

(2.25) and the divergence-free condition.

Now we define an approximate solution (V*”, 5P, T%?) to the DBOB system (1.1) as

VP = yO0 4 10 4 B0 4 GO0 (2.27a)
PP = 00, (2.27Db)
Twr = 790, (2.27¢)



We recall that vO0,p@0 TO0 are the outer solutions, v'* is the leading order initial layer

function, V2 and v©'? are the truncated boundary layer and initial-boundary layer of leading
order, respectively. We remark that a convergence result (e.g. in L*°L? norm) can be
obtained for (v, P TPP) by following the energy method in [22] and [31]. However,
the convergence rates would not be optimal, since the truncation procedure incurs extra
error of order €z into the system, cf. the last term in Eq. (2.10a) and the first term in
Eq. (2.17a). Moreover, the convergence in physically interesting norms (e.g. L*H' and
L>*L*>) is difficult to establish by directly working with the approximate solution (2.27).
These obstacles motivate us to construct another approximate solution by including higher
order terms in the asymptotic expansion.

The equations satisfied by the first order terms (O(y/€)) are given as follows, incorporating
errors from the truncation of the leading order profiles.

e First order outer solution (v@1 p@1 TO1)

vOl 4+ Vp9! = fO + RapTO 'k,

az(;jvl 4 vO00 . yTO1 = ATOA fT
div vO!1 =0, (2.28)
T9Y0,z,2) = 0,
VOJ ' n|z:0,1 = 07 TO71(t7 z, Z)|z:0,1 = Oa
where
Oa ob
£ = (ol b, ——py — — 2.29
(poa + b, =2 po 833/)1)7 (2.29)
Oa 0b
7= 0" = aph = bp)0: T + (03" + ——po + o—p)0.T% (2.30)

B,
We note that Zlim vfﬁo = %p, cf. Eq. (2.7). The readers are referred to Eq. (2.4) for
—00

the definitions of the functions a, b, ¢, d.

e First order initial layer v/!
ovl! 1,1 I
+vi=f
ar ’ 2.31
i = V00,00, 231)
where f1 = | — (ppf° + p\.f1), (poaa—J;0 + pl%) One may recall the definition of f°

from Eq. (2.18). f! is the counterpart of f° at z = 1 (replacing c(z) with e(z)). We

note that V - f{ = 0. It follows readily from the ODE (2.31) that V - vi'' = 0. We
remark, however, that v£’1|Z:071 £ 0.
e First order boundary layer vPo! at z =0
vl — 9 vao’ =0, Ze€(0,00),
(9 P 4 821) 2ot =0, Ze(0,00), (2.32)

vPo! (txO) —09 (¢, 2,0), 0PNt 2,0) =0,
BO’ (t,z,Z) =0, Z — oc.
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e First order initial-boundary layer v€o! at z = 0

( 6vCO

+UC°’ — 0z70] Gl —0, Ze (0, 00),
0 Ulco’ + 831)00’ =0, Z¢€(0,00),
000, Z) vP(0, 2, 2), (2.33)
va (1,2,0) = —vfl(T,a:,O), v (¢, 2,0) = =l (1, 2,0),

L ot 2, 2) = 0, Z — .

Note that we intentionally neglect the terms in the right-hand side of Eq. (4.12) and
Eq. (4.13) in deriving the first order boundary layer system (2.32) and first order initial-
boundary layer system (2.33), respectively. In the sequel, we will show that these terms can
be controlled by Ce in the L°°(L?) norm. In doing so, we see that the first order boundary
layer and initial boundary layer satisfy the same type of equations as their leading order
counterparts. Thus, the truncation procedure and the estimates of the truncated profiles
would be similar to the case of leading order expansion. Hereafter, we denote by v5! and

v&! the first order truncated boundary layer and initial-boundary layer, respectively. The
estimates given in Lemma 2.1 are valid for v&' and v©'!, as well. Moreover, thanks to the
estimate (2.21), one finds that v'! has exponential decay in time.

2.2. Singular structures in the temperature field

We recall that the temporal and spatial singular structures in the velocity fields introduce
singular structures to the temperature filed via advection mechanism. Formally, the singular
structures in the temperature field start to appear in the order € expansion. We modify the
expansions according to the truncation in the velocity fields. Since our aim is to establish
a convergence result, we will omit the detailed asymptotic analysis for each expansion. We
will rather focus on the estimates of the functions in the original variable.

e Initial layer in the second order (O(e)) expansion

, 9 9 o,
{ 8Ti2 = —[or” — (¥ + P193)]1 25 e [vy R % T/ %)] :gzo’ (2.34)

Here v is defined in Eq. (2.13), and 15 is the counterpart of ¢/9 at z = 1 with ¢(x)
replaced by e(z). We note that the forcing terms enjoy exponential decay in time, cf.
Eq. (2.3) and Eq. (2.13). We remark that a formal expansion of the forcing term
would reveal the appearance of initial layers of O(e) contained in T72.

e Boundary layer at z = 0 in the second order (O(€)) expansion

lz=0,1 = 0- .

The modification of the terms in the right-hand side is due to the fact that the non-
boundary layer type functions are already taken care of in the first order outer expan-
sion, cf. Eq. (2.28). Note that the equation is written in the original variable. To be
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precise, TP0? contains functions of boundary layer type if one formally performs an

asymptotic analysis of Eq. (2.35). Indeed, the boundary layer in 7702 appears in the
order O(y/€) expansion.

e Initial-boundary layer at z = 0 in the second order (O(¢)) expansion

(2T — %) = —u{*0ped, TO0 — 40, TO — G pod.TOY,
T2%(0,2,2) = —TP2(0, 1, 2), (2.36)

T2(t,z,0) = —TH%(t,2,0), T2(t,z,1) = 0.

As the functions of pure initial layer type in v“0? are included in the Eq. (2.34), the
forcing terms in Eq. (2.36) have exponential decay both in time and in space in terms
of the stretched variables 7, Z.

The modified boundary layer Eq. (2.35) and modified initial-boundary layer Eq. (2.36)
are both written in original variable. The boundary conditions are imposed such that no

truncation is needed in defining the overall boundary layer T2 and initial-boundary layer
T @2 e,

TB2 — B2 L pBi2  C2 _ pCe2  7C12 (2.37)
where TP12 and T9? are the modified boundary layer and modified initial-boundary layer
for temperature at z = 1, respectively. One can readily check that T2 +T52 4+ T2 gatisfies
homogeneous initial and boundary conditions.

In an entirely similar fashion, one can derive the equations satisfied by the third order
expansion 773, TB3 and T3 that balance the €2 terms in the temperature equation. The
interested readers are referred to Eq. (4.19)—(4.20) for the original expansion. We gather
the basic estimates for the temperature in the following lemma.

Lemma 2.2. Assume vo € VN H*(Q) and T, € H* (). The following estimates hold

HT[’2||L<><>(0,T;LO<>(Q)) <, HVTI’?’HLW(O,T;L"O(Q)) <C, (2.38)
HTB’QHLw(o,T;Lw(Q)) <, ||VTB’2|‘L“(O,T;L‘”(Q ) < C, <2'39>
||TC’2HL°°(O,T;L°°(Q)) <C, ||Tc’2||L°°(0,T;H1(Q)) <C, (2'4())
1753 o riz000) < Ce2, |ITP| ooz (@) < CeT2, (2.41)
1793 | ooz < C€2, ([T Loy < Ce2. (242)

Remark 2.2. Since there are no singular structures in the x wvariable, the derivatives of
the layer functions in the x direction will satisfy the same estimates as the layer functions
themselves, provided that the functions are as reqular as needed.

Proof. Thanks to the exponential decay in time for the forcing terms in Eq. (2.34) (i.e. e e),
one readily obtains the estimate (2.38). In view of the definition of 75?2 and T%? from Egs.
(2.37), we only need to work on T2 and T02,

11



Recall the definition of v5>0 from Egs. (2.7). One sees that the two typical terms in the
right-hand side of Eq. (2.35) are appe” v 9,79 and e%%poe_ﬁazTo’o. It follows that

0T Bo:2
0z

oza [~

Ve Jo

where the function C(¢, z) can be found by imposing the boundary conditions after integrat-
ing the above equations

po(l)e™ V20,7004l (2.43)

= C(t,z) + - / po(l)e” VF 0, TONd] +
€ Jo

1 1
z 0 ax z s
Ot,z) =2 / / po(l)e” 9, T00dz + 222 / / po(l)e VFa.TO%ldz.  (2.44)
€Jo Jo Ve Jo Jo
The last term in Eq. (2.43) is bounded by C||9,a0,T°°|| 10,1150y by utilizing the expo-
nential decay in z. For the second term in Eq. (2.43), we note that 9,79°|.—o = 0. One
has, by Hardy’s inequality

a [* L 1 _ @CTO’O
2 [ e o100 < Napllvmioraman [ 1
e Jo 0 € l
=l _
< Hapoaszo’0||Lo<>(o,T;Lo<>(Q))/ pc vedl
0
<C| |GP05szO’O| |Loo(0,T;L°°(Q))-

\di

The function C(t,z) in Eq. (2.44) has similar estimate. The estimates (2.39) follow imme-
diately.

For the estimates of T¢0?, we first recall the definition of v¥"? from Eqs. (2.14) and the
definitions of ¢/? and 19 from Eqs. (2.12) and (2.13), respectively. We introduce an auxiliary
function A(t,x,z) = TH%(t,x,0)(z — 1). In view of Eq. (2.34), one finds that

0A _ 0¥3, 0
EE = —E(?ZT ’220(2 - 1)

where one has utilized the conditions 9,7°°|.—y = 0 and v£’0|z:0 = 0. It is clear that the
difference T¢ = 702 — A would satisfy

ard ) Td — lfd
B ey 2.45
{ Td|t:O = _TBO72<07 xz, 2)7 Td’z:O,l =0. ( )

where

oy
ox

0
p(]azir’o70 - LlizazTo’DLz:Q(Z — 1) (246)

fd — _Ulc'o,opoaxTO,O . (1)p108xT070 . 5

One may apply the standard energy method to Eq. (2.45), i.e. testing the equation with
T¢ and 9,T? respectively. In view of the estimate (2.45), one only needs to control the first

12



term in Eq. (2.46). One has

’/ / (0022 (9, T90) 2 dzdt

T 1
1 t \/52
< lepol |7 Loo(m)/ 2¢ Ve (0,79)2dzdt  thanks to the estimate (2.25)

~ llcnllt st / [ et Z e F @00 paza
0
1 122 e
O —X== 9 . .
< ||epo@e. T HLoo(OT.Loo(Q))/( )t | Z-e Vedz thanks to Hardy’s inequality
Rl 0 6 0 6

1
< ||cpo0,- T ‘%OO(O,T;LOO(Q))EQ .

One can then derive the second estimate in (2.40), by virtue of estimate (2.39). In fact,
the estimate derived is fol |8Ta—?’2|2dz < C with a constant C, as the equation (2.45) is a
heat equation involving spatial derivatives only in the z direction. Then the first estimate
in (2.40) follows from the 1D Sobolev embedding. We point out that the uniform estimate
can also be derived by the anisotropic Sobolev embedding, cf. [22].

The estimates (2.42) are easy to derive by energy methods, cf. Eq. (4.19)-(4.20). This
concludes our proof. O

Remark 2.3. We note that the estimates (2.39)— (2.42) are by no means optimal in terms
of the parameter €. For instance, the estimates (2.39) imply that the boundary layer for
temperature TPo0 would be of order \/e. An asymptotic expansion of the forcing terms in
Eq. (2.35) will confirm this conclusion. We also remark that the estimates (2.41) and (2.42)
are sufficient for the convergence analysis below, as TP and T3 appear as order €2 in
the definition of the approximate solution, cf. the definition (2.47).

2.3. The approximate solution

We define another approximate solution (v®? pP T%P) as follows

v — VO,O +VI,0 +‘~/B,0 +‘~/C,0 + \/E(VO’I +VI,1 +‘~/B,1 +‘~,C,1), (2.47&)
PP = pO0 1 fepOt, (2.47b)
TP _ TO’O + \/ETO’I + E(TI’2 + TB,Z + TC,2> %(TI?) + TB 3 + TC’ 3) (247(})

By direct calculation, one can verify that the approximate solution (v*?, p®P T%P) sat-
isfies the following system

app
( 6(8‘:3t + (vorp . V)V“pp) + VPP — e AAVPP + Vp*PP = RapkTPP + £,
@ + vPP TP = ANTPP 4 o
¢
div v*P = (),
VPPli_g = vo, TP|—o = T,
Vapp'z’:(),l = 07 Tapp|Z:0 = ]-a Tapp|Z:1 - Oa

VPP pPP TP are periodic in z-direction.

(2.48)
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The error functions take the form

ovoo  gvBo

£ = ( ot + o ) + (VP V)V — G(AVO’O + AVI’O)
a 0,1 8~B,1 B 5
—i—e%( ‘ét + \ét ) —eg(Avo’leAvl’l) + 8+ £¢
— Rapk[e(T"? + TP? 4 T?) 4 ¢3(T1? 4+ TP 4 T3], (2.49)
err o1 a 12 12 5 OTP3 a 1,3 | /B3 | 7C3 1,3
g = —e( o + VP NVT 4 AT!?) — €2 ( = + VPPNV (T + TP3 + T9%) + AT'?)
i 6(Vo,l + vt + vB1 + {,CJ) . VTO,l B é( 0,1 + vl + vB1 + {,0,1> . V(TB,Q + Tc,z)
— €0y TP + 0,5 TC?) — €2 (0, TP + 0, T, (2.50)

Here 7 and f'CN have similar terms as 5 and f¢ except those O(y/€) terms. The explicit
formulation of f2 = £80 4 £51 is illustrated as follows, cf. [22]:

~ __z 82 —_ 2
JP0 =3 A(aph) (1 — € ) + (55 p0+ 3ap)e

— 2/eae” Vi - E%Au? A1 - )

d%*a —=
+52(8 2p0+3dpg) Ve — 2eae” Vi py — €apy,
. ) z 0
2B70:_65A(8@p0)(1_e f)—Qea—Ze Viph — €3 Aug
oa z 300 _ .= oa
—eA(a—apo)(l—e \/g)—262%6 f,oo—i-ea 00,

with @ = v?"' (¢, z, 0).
For the error terms f” and ¢, we have the following estimates.

Lemma 2.3. Assume vo € VN HY(Q) and Ty € H*(Q). The following estimates hold
NOIE || oo 0,220 < Ce, |29 || o,102()) < Ce, j = 0,1, (2.52)
3 err 3
HV : feTTHLoo(QT;LQ(Q)) < 064, H HLoo(QT;Hl(Q)) < 064, (253)
where the constant C' is independent of €.

Proof. For the estimates (2.52), in view of the estimates from Lemma 2.1 and Lemma 2.2,
one only needs control typical terms like —2y/cae” v¢ ph in £8 and (VP . V)v*P. These
are essentially done in our previous work [22]. Parts of the argument are given below for
completeness. First of all, by the definition of the cut-off function, one has

N

| — 2/eae™ Ve pil12. < Ce/ eV py dz
1

1

1
12
227 _22 9
6’62/ —e Vepydz
1

<
€
4
< Ce3||Ze | aom)
< Ces. (2.54)



1,099,0°

~B,0
For the estimate of ¢(v®? - V)v, we only need to control terms like v$° 2= or v}

0z 0z
Since vg{zzo . = 0, a direct application of Hardy’s inequality yields
~B,0 Bo,O Bh
L s S Py ¥ L
0z
a~B°’ o0
< [|0.v5" HLoo(Hz 2 +[[(1 = 2) 52 I12)
< Cezuze-zug(om). (2.55)

For the estimates (2.53), in light of the divergence-free conditions, special care needs to
be taken for 0,v{"0,v5"™" and v5"0,,v5"™". According to the inequalities (2.26), these two
terms are bounded above by C'e~1. This concludes the proof.

[l
3. Error Estimates
Define the error functions
Ve — vE — Va}op7 per’r — pe . papp’ Tert — e _ Tapp’
then combining (1.1) and (2.48) we get
4 E(Q\éetrr + (Verr . V)Verr + (Verr . V>Vapp 4 (Vapp . V)Verr)
+V€TT _ EAVETT _"_ Vperr — RaDkTET'T _ fCT”V’7
81(:;” + verr . VTerr + varp . VTerr + Ve . VTapp
= ATeT — err’
4 9 (3.1)

div v = 0,
err — err J—
v =0 =0, T"|=0 =0,
err _ err _ err —
v 01 =0, T"|.0 =0, T"|.—1 =0,
[ v, p®", T are periodic in z-direction.

Theorem 3.1. Assume vo € VN H™(Q) and Ty € H™(QQ) with m > 5 and that they satisfy
certain compatibility conditions. Then the following convergence rates hold for small €

[V | Lo 0.miz20)) < Cé, (3.2a)
Ve || Lo o1 )y < Ce2, (3.2b)
[V || oo 0,750 () < Cei, (3.2¢)
T | oo 0,120 < Co, (3.2d)
T || oo 0,751 (02)) < C, (3.2¢)
T || oo 0,m5200 (02 < Ce, (3.2f)
125 r20,m50200)) < Ce, (3.2g)
VD || Lo 0,722 (0)) < C, (3.2h)

)

1P || oo o520 () < Clet, (3.2

15



where C' is a generic constant independent of € and p™ is the average of p" over €.
In view of the estimates given in Lemma 2.1 and Lemma 2.2, one obtains

IVe(v Ol pvht 4 9B 4 \70’1)“1:00 0,1:22(2)) < OE%,
V(v + v +¥P 4+ 59N || Lo ommi(a)) < Cei,
IVl 4ot 9204 Do < O
IVep™!
|VeTO! + E(TI,2 TB,Q Tc,z) Te (T” TB3 To,g)HLm orize(ay) < Ce
[VeTOL + (T2 + TB2 4 TO2) 1 &3 (T3 4 TB3 4 TO3|| 0o oy < Ce
||\/ETO,1 + E(TI,Q + TB,Q + Tc,z) + g(TI,s + TBS + TC3)||L00 0.0 < Ce

One can immediately derive Theorem 1.1 as a corollary of Theorem 3.1.

I\J\C'O I\J\Q‘

w\»—A ”"“

IO‘H

Corollary 3.1. The assumptions are the same as in Theorem 3.1. Recall the definition of
VP from Eq. (2.27). Then we have the following convergence estimates

||V — V9P| | oo 0.1,12()) < Cle?, (3.3a)
Ve = V| Lo () < Cet, (3.3b)
||V = || oo 0.1 100 () < Cle?, (3.3¢)
|| T — TO’0||Loo(o7T,Loo(Q)) < 6’62, (3.3d)
|7 — Q) < Cez, (3.3e)
||M||L2(OTL2 @) < Cez, (3.3f)
IV (p° = pO)| L= 0,1522(0)) < Cez, (3.3g)
1P — 9| Lo (0,15100(02)) < Cez, (3.3h)

where C' is a generic constant independent of €; VPP is defined as the sum of the solution
to the DOB system (1.2), an explicit initial layer, an explicit boundary layer and an initial-

boundary layer (see (2.27)); p° and T° are the pressure and temperature fields to the VDDB
system (1.2).

To prove Theorem 3.1, we firstly give the following two lemmas.

Lemma 3.1. (Inequality for the trilinear form/[54][19][22]) let b(u, v, w) be the trilinear form
on'V xV xV defined by

b(u,v,w) = /Q(u -V)v - wdz.
Then b has the following propertites
b(u,v,v) =0, b(u,v,w)=—b(u,w,v),
b, v, w)| < Clul [Vl 2 V] W] [T o
b, v, w)| < Cllul I Vul2 [V £ AV] 1wl 2. provided
(u,v,w) € V x (VN H* Q) x V.
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Lemma 3.2. (Anisotropic Sobolev embedding[31][56][73][22]) There exists a positive con-
stant C' such that for any v € Hy ()

1 1 1 1 1 1
[l Lo (@) < C(Hu”z2(Q)HaZuH[2,2(Q) + “aﬁ?qu2(Q)HaZuH[2,2(Q) + ”Usz(Q)’|axazu“22(g)>a
where one or both sides of the inequality could be infinite.

Now we prove the Theorem 3.1 in six steps.

Proof.

8.1. L®(L?) estimate of v¥" and T

Multiplying the velocity error equations in (3.1) by v’ and integrating over 2 lead to,

for small e,
2dt/| e7‘7"|2 /|Verr|2+€/ |Vve7’r|
— /( err V) err) A app+RaD/ k - VerrTerr _/ferr ‘Verr
Q Q Q
a err 1 err err
< CAV iogamian [ V7P [ 1+ 2R [ T
Q Q Q
€ err|2 1 err|2 err |2
+ - [ Vv VT2 |
2 Q 8 Q Q
3
S _/‘Verr’2+f/|Vverr‘2+2<RaD)2/|Terr|2+2/‘ferr’2. (34)
8 Q 2 Q Q Q

Here and in what follows the uniform estimate ||[V®?|| 00 (0 7;10()) follows from Lemma 2.1.

Multiplying the temperature error equations in (3.1) by 7°" and integrating over 2 lead
to

Terr 2 VTerr
2dt/’ | /‘
= /( err VTO O)Terr /(Verr . vTerr>(Tapp —TO’O> o / gerr . err
Q Q 0
>~ 16/ |Ve”"|2+CHVTOO||LoooTLOO /|T6T7”|2_|_C«HT11PP TOOHLOO(OTLOO( ))/Q|Verr’2
+_/ ’VTerr|2+_/‘Terr|2_'_/ |gerr|
2 Jo 4 Jo 0
! 1
S _/|V6TT|2+C/|T6TT|2_’__/ |VT€7’7’|2+/ |ger7"|2’ (35>

where the estimate |7 — TO||7 . ; 1.1 (q)) < Ce follows from Lemma 2.2. See Eq. (2.47)
for the definition of 7%PP.
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Combining (3.4) and (3.5), one concludes that there holds for small €

err 2 err 2 err 2 Terr 2 / Terr
s [ [wee g [ v s g [ 19
SC/ ’Terr|2+2/ |ferr|2+/ |gerr’ 7 (36)
Q Q Q

upon which the application of Gronwall’s inequality leads to for any ¢ € [0, 7]

/ ( ’Verr‘2+ ’Terr / / ‘Vverr‘2+ ’VTerr’ ) < CE
Q

Consequently, one has

l err
[V || Loeo,mr2()) < Ce2, [T || Lo (o.102(0)) < C, (3.7)
l err
||VV€TT||L2(0,T;L2(Q)) < 062, ||VT ||L2(0,T;L2(Q)) < Ce. (38)

The error estimates of velocity can be improved. Substituting (3.7) into (3.4) leads to for

small €
Ei/ ’Verr‘2+\/|verr|2<062‘

Let Ey(t) = HV””HLQ(Q), then we have

El(t) + %Eo(t) < Ce= %(eiEo(t)) < Ceer

t
= Ep(t) < Ceez/ efdr = CE(1— eh).
0

Consequently one has

||VeTT||Loo(07T;L2(Q)) S CE. (39)

The estimates (3.2a) and (3.2d) in Theorem 3.1 are hence established.

Remark 3.1. Without including higher order expansions in the construction of approrimate
solution (i.e., v¥PP p@0 TONV) the error in the forcing terms (£, g°" ) is of order \/e. The
same energy method would still give the estimate (3.3a) in the Corollary 3.1. However, the
error estimates in H' norm and uniform norm will not be optimal, cf. the arguments below

(see also [31]).

3.2. L*°(L>®) estimate of the second component of velocity error v§™

Applying the operator 0, to the system (3.1) one has

18



(
‘ (8—(8%1 D DV VIV (VT VOV (D8 - V)

+< err V)a Vapp+(a Vapp v) err ( app_v)amverr

+0, v — e A0V + VO, p¢" = Rapkd, T — 0",

M + 0, v - NTET 4 v N O, T + O, vPP - VT 4 vPP . V@ T‘Z” (3.10)
+0, v - NTPP + v . VO, T = A9, T" — 0,9

div 0,v®" =0,

DV g = 0, 0, g = 0,

0xv 201 =0, 0T .20 =0, 0,T°"|.=1 =0,

L 0LV, 0,p"", 0, T are periodic in z-direction.

Multiplying the velocity error equations in (3.10) by 0,v®" and integrating over € lead

2dt/’a Verr’Q /|a Verr|2+€/‘va Verr

— /((8 err v e'r'r)a err+€/ ((a err V)@ Verr) app
Q

Q

+ 6/ ((Verr X v)axverr) axvapp / ((a VPP . V) e’r’r)a verr
Q Q

+RaD/k~8xvm(91TW—/8xfm'8mve”. (3.11)
Q Q

to

We control the right-hand side of Eq. (3.11) as follows.

1 1 1 3
_G/Q(<a verr V) err)a errSC«e”vererQ(Q)HaxveTTHEQ(Q)”vvererQ(Q)HvaxverTHZQ(Q)

err err 1 err
< CE(|9,v ||%2(Q)HVV Hi2<9)+§6HV&rv ||%2(Q)7

. / ((0uv™ - V)Bv )V < Cel|0uv || 2y | VO™ | 200 IV || oo 0722 )
Q
err||2 1 err||2
< Cel|0:v""|[12¢) + g‘f”VaxV 1720

1 err 1 err
< ZHamV ||%2(Q) + gGHV&nV ||%2(Q)

err err a err a 1 err
6/Q ((V V)0, )arV < Cellv ||%°°(O,T;L2(Q))Hawv pp”%w(o,T;Lw(Q)) + EGHV&EV ||%2(Q)
1
< 063 + géHV@vaH%z(Q),
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/ ((a VPP . v) err)a - —6/ ((axvapp . V)axverr)verr
Q Q

err a 1 err
< Cellv ”%OO(O,T;LQ(Q))Ha:EV pp”%oo((),T;LOO(Q)) + 1—Oe||V8$v H%Q(Q)

1
< Ce+ gd!vaxVWH%%mv

1
Rap / k- 9,vETO, T — / OuE" - v < 2009 |y + ClOT [y + O
Q Q

Here the uniform estimate ||0,ve?|| Lo (0,7;0°0()) follows from Lemma 2.1 and Remark 2.2.
The Eq. (3.11) then becomes

avew‘2 /aveM‘Q 6/ VamveM"Q
s [0+ 5 1o ge [ 1o

< C€2||axverr||L2(Q)||VV€TT||L2(Q) + C||axTerr”%2(Q) + C€2 + 063. (312)

In view of the estimates (3.8), one has by Gronwall’s inequality that
1 err 1
103 Lo o,miz20)) < Oz, Vv [|L20,mir20)) < O

Testing the temperature error equation in (3.10) by 0,7¢" gives

2dt/|a Terr‘2 /|V8 Terr

— / 8 err VTET"I‘ 8 Te’!”’” o / (axvapp . VT@’I‘T)8$TE7"T‘
Q Q

_ / (axverr . VTapp)amTG’l"T‘ _ / (Verr . vaxTapp)axTeT‘T
Q Q

B /QamgmamTerr_ (3.13)
We estimate the right-side of of Eq. (3.13) as follows.
[0 o101 = [ o 0.
Q Q
<108 0y | TV oy [V 0 T 200y [ ) VT
< OOy Wi IVOV T [y + 1 IVOT [y + 1T ey IV T

err 1 err err
< Cel| VOV L2y + VT 12y + CEIVT L2y,

and
- [0 9101 = [ oo 0,177
Q Q
< N[0V Loo (0.1 100 () IV O T || L2 | T || oo (0,112 ()
e P s 08

1
S 062 + g”vaxTeTT’”%Q(Q)
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Similarly, one has

o /(axverr . VTapp)axTerr o /(verr . VaxTapp)amTerr
Q Q

— /(8$V6TT . va$Ter'r)(Tapp . TO’O) o /(axverr . VTO,O)azTe'rr
Q Q

+ /(axverr X VaxTerr)ax<Tapp o TO70) . /(Verr . vaxTO,O)axTerr
Q

Q

1 err 1 err err

Here we use the estimate [|0, (T — TO°)||7 (g 1,100 (0 < C€ from Lemma 2.2 and Remark
2.2. Finally,

- /Q 0og" 0T < 2/|0: T (|2 + 21009 0 mi2()) < 200577 (720 + Ce™.

Collecting the above estimate of the right-side of Eq. (3.13) into Eq. (3.13) we have for
small €

1 d err 1 err err 1 err

33 0T R+ 5 [ 90T < ClOT i) + 5109

+ 6||V8¢CV8TT||%2(Q) + C€2||VT6TT||%2(Q) + 062, (314)

Combine inequality (3.12) and (3.14) and apply Gronwall’s inequality leads to
||a$T6TT||Loo(0’T;L2(Q)) S CE, |]V81Te’“’"||Lz(O,T;L2(Q)) S Ce. (315)

Thanks to the estimate (3.15), the estimate on 0,v®" derived from inequality (3.12) can be
improved as

||8;CV6”||L00(07T;L2(Q)) S CE, ||V(9$V6M||L2(O’T;L2(Q)) S Ce. (316)
Indeed, a bootstrapping argument could yield that
||aiverr||L°°(O,T;L2(Q)) < Ck,

for any integer j > 0 permitted by the regularity of the data. Hereafter, we assume 5 > 3.
In light of the divergence-free condition, one obtains

10:05"" || oo (0,20 < C€y ||02205" || Lo 0,m22(0)) < C€y [|02a2v5"" || Lo 0,m522(0)) < Ce.
It follows from the Anisotropic Sobolev embedding Lemma that

05" || oo 0,150 )y < C€; [|0,05 || Lo (0,752 (0)) < Cle. (3.17)
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3.3. L>*(H"') estimates of v°'"

Multiplying the velocity error equations in (3.1) by —Av®” and integrating over ) lead

to
2dt/|vverr|2 /|Vverr|2+€/‘Averr

_ / (( err v) err)AVerr + 6/ (( err V) app) AvVET
Q Q
+ 6/ ((Vapp . V)Verr)A err RCLD/ AvgrrTerr + / ferrAverr. (318)
Q Q Q
The right-hand side of Eq. (3.18) can be controlled as follows.
1 3
E/Q ((Verr . V)VGTT)AVETT — CE“VSTTHEQ(Q)||VV6TT||L2(Q)||AV6TTH[2/2(Q)
err||2 err||4 1 err
< Cellv 7o 2 [IVVT N220) + el AV 1720
err 1 err
< Vv e + el AV e,

and, by (3.7), (3.17) and Lemma 2.1,

6/ ((Verr A V)Vapp)Averr — 6/ (Ufrraxvapp)Averr + 6/ (Ugrrazvapp)AVerr
Q Q

Q
< Cellv 2o 0.1, 220) 102V 2w (0,151 ()

err a 1 err
+ Cel[vg HLoo(o,T;Loo(Q))HVV pp”%w(o,T;B(m)Jrl—OfHAV H%Q(Q)
<O+ EEHAVWH;(Q), (3.19)
and
app err err err |2 app||2 1 err||2
€ Q((V -V)v )AV < Ce||Vv ||L2(Q)||V ||L°°(O,T;L°°(Q))+1_O€||AV ||L2(Q)
err (|2 1 err||2
< Cell Vv o) + 15l AV 22
and
—R A errTerr i AveET 2 g Terr 2 <C i AveET 2
ap v AV [[72() + =l 172(0) < Ce+ —[[AV"" 720
— 10 € 10
and
err err err err - err 1 err
/Qf AV < IE [z | AV (120 < O IE 20y + 15l AV 20y

1 err
<Ce+ 1—O€||AV 720
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Eq. (3.18) becomes, for small e

2 T / Vv err‘2 / \Vvew|2 / ]AV”T|2 < CE3HVV6”HL2(Q) + Ce. (3.20)
It follows as usual that
1
”AVGTTHL2(O7T;L2(Q)) < C, HVVETTHLoo(OVT;Lz(Q)) < Cez. (321)

This completes the proof of the estimate (3.2b). We remark that the estimate (2.52) from
Lemma 2.3 is critical in deriving the inequality (3.21).

3.4. L>(L>) estimate of v¢'"
For the estimate of ||V || Lo (0,115 (0)), We only need to estimate ||0,0.v" || roo0,1:22(02))

in view of the anisotropic Sobolev embedding.
Multiplying the velocity error equations in (3.10) by —AJ,v®" and integrating over 2

lead to
err2 err|2 err
Zdt/yvav | /\vav |+e/mav

— /((a err V) err)Aa Verr+€/ ((Verr v aVETT)A6 V
Q

+ 6/ ((0xve™ - V)v*P) AD,ve" v V)0, V) AD v
Q

@\@\

- e/ ((0xv™P - V)V ) AD, v — € v V)0, v ) AD v
9)
- RaD/ k- A9, v"O,T" + / 0, £ - A0,V (3.22)
Q Q
With the estimate (3.21), the right-hand side of Eq. (3.22) can be controlled as following:
6/ ((axverr 3 V)Verr)Aa$Verr
Q
1 1
< Cel| VOV || Lo VYV 2@ AV | 20y | A0V || 120
err err err err 1 err
< Cel|Vv H%%Q) + Ce||Vv ”%%Q)HV@:V ”%Z(Q)HAV H%Q(Q) + 1—06”A3xv “%2(9)
err 1 T
< CE 4 CEVIV |20 [ AV |72y + 1—O€||Aaxver 720
and
6/ ((Verr . V)axverr)Aamverr
’ err 3 err 3 err 3 err 3
< Cellv ||i2(9)||VV ||22(Q)||V3xv ||z2(9)||AamV ||22(Q)

err 1 err
< C’e4||V8zv ||%2(Q) + EEHA@;,;V ||%2(Q),
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and, with the help of the similar argument in (3.19),

e/ ((0.v" - V)VPP) ADuve'" — 6/ (V" - V) D v ™) AD, v
Q Q
3 1 err
< Cez +Ce + %GHA@CV ||%2(Q),

and

- e/ (v - V)V ) AD, v — 6/ (VPP - V)0,v ") AD, v

Q Q
err 1 err

< C€2 + CGHV&xV ||%2(Q) + %EHAamV H%Q(Q)’

and by (3.15)
1
/ 0. £ A0, v — Rap/ kA0, v - 0,T°" < Ce + EEHA@CV”TH%Q(Q).
Q Q

The Eq. (3.22) can be written as

ed 5 3
R vax err |2 e Vam err|2 e / Aax err|2
s o g [ voer e [ aove
< Ce + C€2||AV6TTH%2(Q) : ||VaxV6Tr||%2(Q)7 (323)
which leads to
\|V8xve”"|]Loo(0’T;Lz(Q)) < 0657 HAaIVeWHLQ(QT;[p(Q)) < C. (324)

In light of anasotropic Sobolev embedding, the estimates (3.7), (3.9), (3.26), (3.21) and
(3.24), we obtain
[V N oo 0.2 () < C(”VEWHE“(O,T;L%Q))||azverr||z°°(o,T;L2(Q))

err

) 1
+ ||3$V6Tr||zoo(07T;L2(Q))Hazv HzOO(O,T;LQ(Q))

1 1
VN Lo 0,722 (0 190202V ”zw(o,T;Lm)))
< Cer, (3.25)
This proves the estimate (3.2c).

3.5. L>=(H"Y) and L°°(L>) estimates of T
By the uniform estimates of velocity (3.17) and (3.25), one can easily establish the fol-
lowing estimate of T

||vT€T‘T||LOO(O’T;L2(Q)) S OE, (326)
||AT€TTHL2(0’T;L2(Q)) S CE, (327)
||V8xTe”||Loo(07T;Lz(Q)) S CE. (328)
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In view of the anisotropic Sobolev embedding, one gets
1 1
HTWHLW(O,T;LW(Q)) < C(HTGTTHEOO(O,T;L?(Q))HazTeTTHzoo(o,T;L?(Q))

1 1
10T Lo 0,722 19T e 0,122

1 1
+ |7 ||zoo(0,T;L2(Q)) 10:0. T ||1§°°(0’T?L2(Q)))
< Ce (3.29)

Hence we arrive at (3.2f). Moreover, by applying (2.52), (3.2c), (3.2e) and (3.27) to the
second equation in (3.1), we easily find (3.2g).

3.6. L>(L>) estimate of p"

We note that one can not apply the anisotropic Sobolev embedding for the uniform
estimate of the pressure, due to the Neumnn boundary conditions. In order to estimate
[P || Loe (0,110 (), We rewrite the velocity error equation in (3.1) as follows

68\(191” — eAVYT + vperr — ’i.‘/err’
div v = 0,
Vv 1o =0, v"|,—01 =0,

v p®T are periodic in x-direction.

(3.30)

err |

Here
ferr = ¢ ((Verr X V)Verr + (Verr . V)Vapp + (Vapp . V)Verr>
_ Verr _"_ Ra/DkTeT‘T' _ feT’T”

which satisfies || || Leoo,m:2()) < Ce. Applying the regularity theory of Stokes system [54]
to (3.30), we have

IV [[Loe0,7020) < O, |AV" [ (0,1522(0)) < C. (3.31)
Moreover, according to (3.10) we have

68(8zverr) . €Aa$verr + vaxperr — herr‘7

ot
div 9,v¢"" = 0,
8$Ver'r|t:0 — 0’ (332)
8IV6TT|ZZO’1 = O?
0, v, 0,p°" are periodic in z-direction.

where

he" — _6((axver7’ A V)Verr + (Verr i V)amverr + (6xver7’ ) V)Vapp

(VT V)V A (D, - V)VET A (VPP V)awi)

— 0,v"" + Rapko,T“" — 0,£".

25



It is easy to deduce from (3.9), (3.21), (3.24) and (3.25) that |[[h*"||iec(0,rr2(0)) < Ce.
Applying the regularity theory of Stokes system [54] to (3.32), we have

A0V || o< (0,1502(0)) < C.
The divergence-free condition then implies
A5 || oo (0,120 < C. (3.33)
Taking the divergence of the velocity error equation in (3.1), we get

Aper'r _ ferr7
0:p™" =01 = (€AVF" = f5)|=0,, (3.34)
p®" is periodic in x-direction.

Here

2
For ==Y (0T OV + OOV 4 OOV + Rapd. T — divfer.
ij=1
with v = (¢, 05, £ = (feT, f$77), 01 = 0, and 0, £ 0,.
The first term in the summation can be estimated by the interpolation inequality and
regularity theory of Stokes system

2

Z (aivjrrajvfrr)

ij=1

< CIVV 120z )
L>°(0,T;L2(0))

< Cl\VV|| oo 0,20 [|AVE " || Lo 072202
< Cez.

The other terms in the summation can be estimated easily, thanks to the divergence-free
condition, estimates (3.17), (3.21) and Lemma 2.1. One concludes by the inequalities (2.53)

and (3.26) that || || (o 102()) < Cet
The regularity theory of elliptic equations [33] implies that

err

P M|z 0.5z < CUF w022y + 1€AVE™ = f57" | 0,731 ()
<o (3.35)

where we have utilized the estimate (3.33) and (2.53). Recall also that we are restricting
p“" € L(Q) with zero mean. By the Sobolev embedding, one concludes that

3
10" || oo 0,1 100 (2)) < Clex.

The proof of Theorem 3.1 is now complete.
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4. Conclusion

In this article, we have provided a rigorous asymptotic analysis of the nonlinear Darcy-
Brinkman-Oberbeck-Boussinesq system in the vanishing Darcy number limit, which involves
boundary layer, initial layer and their interaction initial-boundary layer. The optimal conver-
gence rates in Sobolev norms including the physically interesting uniform norm are proved
rigorously via a cascade of careful energy estimates. We remark that the analysis of the
initial-boundary layer is novel, involving simultaneous two scale expansion in space and
in time. The rigorous convergence result demonstrates detailed singular structures in the
solution of the DBOB system. It further validates the applicability of the Darcy-Oberbeck-
Boussinesq model for heat transport phenomenon in porous media if we view the nonlinear
Darcy-Brinkman-Oberbeck-Boussinesq model as the “true” model.

The convergence results are derived under the zeroth order compatibility assumption

V0| = 0. Additional singular structures will emerge without this compatibility condi-

2=0,1
tion. In [43, 16], the authors used semiclassical techniques and layer potentials to study the
boundary layer. This approach does not rely on the Prandtl theory and does not require any
type of compatibility conditions between the initial and boundary data. However, it yields
only convergence in L*°(LP) with p € [1, +00] and does not provide any estimate on normal

gradients at the boundary.
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Appendix: Asymptotic Analysis

In this section we mainly consider the system near z = 0. For that we introduce the

stretched variables 7 = £ € (0,+00) and Z = 7 € (0,400). We formally assume the

solutions of the DBOB system have an asymptotic expansion of the form, taking the first
component of the velocity for instance

v =09tz 2) +ul(1,2,2) + 0P (t, 2, Z) + 08 (1,2, Z)
=020t 2, 2) + Vel (tx, 2) 4 - -
+ 007,z 2) + Vel (T, @, 2) + - -
+ 0t a, Z) + e (tw, Z) + -
+ 0907, 2, Z) + Ve (1, Z) + - (4.1)
where the superscripts O, I, B, C' denoting the outer term, initial layer, boundary layer and
initial-boundary layer near z = 0, respectively.

We use the matched asymptotic expansion method to get the equations in {2 satisfied
by the outer term, initial layer, boundary layer and initial-boundary layer. The following
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matching conditions are imposed: for all 0 <k <1,0<71<1,0<m<1,0<n<2,1<
1< 2,
akalam(vf, pl, TI) — 0, 07’?8;8}(220, p°. TC) — 0, as 7 — +o0, (4.2)

8;82(1){3, PP, TB) —0, 00508 =0, as Z— +oo,
LLoL (v, p©, TC) =0, oLOLOHvY — 0, as Z — +oo.

The equations near z = 1 can be established similarly with the stretched variables 7 = E €

(0, +00) and Z = 1\;5 € (—o00,0).

4.1. Leading order equations O(1)

The leading order outer system:

vO0 4 Vp9O0 = RapkT??,

o0 | yO0. YO0 = ATOD,

div vO0 =0, (4.5)
T9%0,2,2) =Ty,

vO0.n|,_o; =0, T9%,z,0) =1, T, z,1) = 0.

The leading order initial layer system of velocity:

ovi0 1,0 _

v =0,

vi90, 2, 2) = vo(z, 2) — vO0(0, 2, 2).
The leading order boundary layer system of velocity:

UlB’O — 3zzvf’0 =0,

8x’UlB7O + 82U2B’0 =0,

POt 2,0) = POt 2,0), w20t x,0) =0,
Pt 2, Z) = 0, Z — +oo.

(4.7)

The leading order initial-boundary layer system of velocity:

( 81:5_’0 + 1)1070 — 822’01070 = 0,

(912110’0 + (931)20’0 =0,

§ 00,2, 2) = =0, 2, Z), (4.8)
0O (1, 2,0) = =0l (7, 2,0), S0t 2,0) =0,

Pt 2, Z) = 0, Z — +o0.

\

Ov

Here we impose that v2°(¢,2,0) = 0 and v$°(t,2,0) = 0 since vo° and v/0 satisfy no

penetration boundary condition.
We also have

pI,D — pB,O — pC,O — 07 TI,O — TB,O — TC,O = 0. (49)
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4.2. l1st-order equations O(,/€)

1st-order outer system:

(

vOl 4+ VpO! = k(RapTO' — lim vl 0),

Z—400
OT0 | yO0 . yTON 4 o019, TO0 4 (v 4 lim vh
Z—~+o0
 div vO! = 0,
T910,2,2) =0,

\

1st-order initial layer system of velocity:

Ist-order boundary layer system of velocity:

B, Bl _
v —822111 = 0990,
8 U + az?J = 0

Bt x,0) = =09 (¢, 2,0), vP(t,z,0) =

vf’l(t,aj,Z) — 0, Z— +o0,

(iv) 1st-order initial-boundary layer system of velocity:

( 81}?1

8v ' 905" =0,
m@wﬂ)—wlme)

Ulcl(T.%‘O) —ol(1,2,0), SN (t,z,0) =0,

Lo (2, Z) = 0, Z — +oo.

In addition, one has
— pB,l — pC,l — 0’ TI,I — TB,I —

4.8. 2nd-order equations for the temperature O(€)

VO’1 : n’Z:(]’l = 0, TO’l(t, xZ, O) = 0, To’l(t, xZ, 1) =0.

— ATO,

[ 25 v =k lim (o5 + o7,
div vi =0,
vhl. nl.—o1 =0,
v?i(o,x,z) ~ —vg’i(o,x, ?): : B0 0
| v (0,2,2) = —vy (0,2, 2) — Zgrfoo(%’ (0,2, 7) + vy (0,2, 2)).

—l—vl azzv01—v2 ((91) +d0¢ )+U208v :

(4.10)

(4.11)

(4.12)

(4.13)

(4.14)

Here we only derive the 2nd-order equations for (712, 752 T%2?). This is sufficient for

our convergence analysis.
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The initial layer equation:

012 400 9,790 + vy - 9,790 = 0,
or
{T”(T:UZ)—)O T — +00.

The boundary layer equation:

azzTB2 = U1 6 TOO
8zTB’2(t,$,Z),TBQ(t,LC,Z) — 0, Z = +o0.

The initial-boundary layer equation:

AZ2 0,y TO? =~ - 0,100,
T¢2(0,2,2) = =TP2(0,2, Z),

TCQ<T,$,0) ~TH(7,2,0), T*(t,x,7Z) =0, Z — +o0.

4.4. 8rd-order equations for the temperature O(e*/?)

The initial layer equation:

13 10 1,0
= 40”9, TO + vl 9,790 + 10 9,701
1

+(v2 + lim 059,790 =0,
Z—+00
TH3(r,2,2) = 0, T — +00.
The boundary layer equation:

077183 =07 9,70 + v - 9,790 + 3" - 0,78
1 L
+(U2BO— lim v3°) - 9,790,
+

07TB3(t,x, 7), TB3(t v, Z)— 0, Z = 4o0.

The initial-boundary layer equation:

C,3 CO C)1 0,0
822)7 _ aZZTC,ZS —_ a TO,l _ 7]17 . &ETO,O — v U aZTCQ

—02 - 97(TP2 +T92) — (5% — lim 0$%) - 9,790,

Z—400
T30, 2, Z) = —TB3(0,z, 7),
T3 (1,2,0) = —=T53(1,2,0), T3, 2,Z) =0, Z — +oo0.
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