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Abstract

We analyze the behavior of solutions of steady advection-diffusion prob-
lems in bounded domains with prescribed Dirichlet data when the Péclet
number Pe > 1 is large. We show that the solution converges to a
constant in each flow cell outside a boundary layer of width O(sl/ 2,
¢ = Pe™! around the flow separatrices. We construct an e-dependent
approximate “water-pipe problem” purely inside the boundary layer that
provides a good approximation of the solution of the full problem but
has e-independent computational cost. We also define an asymptotic
problem on the graph of streamline separatirces, and show that solution
of the water-pipe problem itself may be approximated by an asymp-
totic, e-independent problem on this graph. Finally, we show that the
Dirichlet-to-Neumann map of the water-pipe problem approximates the
Dirichlet-to-Neumann map of the separatrix problem with an error in-
dependent of the flow outside the boundary layers.
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1 Introduction

1.1 The advection-diffusion problem
We consider the steady advection-diffusion problem
(1.1) eA¢P* —u-Vo¢* =0

in a simply connected bounded domain Q C R?. The flow u is incompress-
ible: V -« = 0, and non-penetrating through the boundary of Q: w-n =0
at 9 (see Figure 1.1). The small parameter ¢ = Pe™! < 1 is the inverse
of the Péclet number, where Pe = fracLUv with L a legth scale typical
of the size of the domain, U a velocity scale characteristic of v and v the
diffusivity. Equation (1.1) is supplemented with Dirichlet boundary data:

(1.2) ¢ (x) = Th(x), x € O9.

The problem of the qualitative behavior of solutions of (1.1)-(1.2) has
been studied in various areas where passive scalar advection arises, such
as oceanography, meteorology and elsewhere. One of the most interesting
effects is the non-trivial coupling of diffusion and strong advection at high
Péclet number. Numerical and physical evidence [4, 16, 17, 18] suggests the
following qualitative structure of the solution ¢° inside each flow cell. There
exists a boundary layer of the width O(y/¢) along the separatrices between
different flow cells C;. Outside this layer the solution is approximately equal
to a constant K; in each cell C; (see Figure 1.2 for a sample numerical
solution). The total dissipation rate is small asymptotically, with scaling

g/ﬂ V< (x)[2dx ~ O(e1/2).

The large Péclet number advection-diffusion problem arises also for the
effective diffusivity in the periodic homogenization of cellular flows. The
effective diffusivity in homogenization of cellular flows is given by [2, 5]

D5 = [ Vi(x) - Vx5 (i
Q
where x°(x) is the mean-zero periodic solution of the cell problem
eAX; +u- VX5 = uj.

This cell problem may be reduced to (1.1) with appropriate boundary con-
ditions by representing x; = x; + ¢;. Most of the mathematical studies
[5, 6, 10, 11] of the advection-diffusion problem have been devoted to the
problem of bounds on the effective diffusivity as e— > 0. In the presence of
additional symmetries the tensor Df; = D®d;;. Using boundary layer analy-
sis, Childress [4], and later [16, 17, 18], showed that the effective diffusivity
scales as

(1.3) Df ~ D*
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FIGURE 1.1. The domain €2 is partitioned by flow separatrices into
cells C;.

in the special case of symmetric square cells. This asymptotic behavior was
also obtained in [5, 6] using optimal bounds from variational principles. It
has been recently extended to general non-square periodic cells in [11] using
probabilistic techniques that have their origin in [8]. Furthermore, uniform
bounds of the type

(1.4) Cive < D° < Cav/e,

for the effective diffusivity in the periodic case have been proved in [10],
generalizing the asymptotic result of [5] to finite € > 0.

We recall that the case when the flow has no separatrices has been consid-
ered previously in [7, 8] including the effect of flows on the reaction-diffusion
equations. The general problem (1.1)-(1.2) has been recenty analyzed in [1]
in the context of the possibility of passive scalar energy cascade in a tur-
bulent flow. In particular, the upper bound in (1.4) has been shown to be
hold.

1.2 Outline of the paper

The purpose of this paper is to consider the general problem (1.1) with a
large but finite Péclet number and to establish rigorously and quantitatively
the above mentioned properties of the solution of the advection-diffusion
problem for a small but finite ¢ < 1, without any assumptions of periodicity
or symmetry for the flow. The main objective is to show that the oscillation
of the solution inside each cell at distances larger than O(y/¢) from the
separatrices is small, and that close to separatrices the solution may be
approximated by an asymptotic problem on the graph of the separatrices.

We first prove the upper bound on the dissipation rate, as in the second
bound in (1.4), in the general case. The proof uses a slight modification
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FIGURE 1.2. The temperature distribution for periodic cellular
flows computed in MATLAB. v = VYH, H = sin(7z)sin(ry);
four cells, Pe = 20.

of the technique of [10]. Next, we establish convergence of the solution to
a constant K7 inside each cell C; at a distance N Ve from the separatrices
and obtain bounds on the rate of convergence as N — oo. The proof of this
fact uses some of the ideas of integration and averaging along streamlines
developed in [12] for getting bounds on the speed of a reaction-diffusion front
in a cellular flow. The fact that solution is nearly constant at a distance
O(y/¢) away from the boundary, when the boundary data is non-constant,
implies the lower bound on the dissipation rate in (1.4).

These results do not, however, allow us to conclude that the interior
constants in each cell have a limit as ¢ — 0. This requires an additional
asymptotic analysis in the boundary layers. As a first step in this direction,
we show that the full problem (1.1) may be restricted to an e-dependent
"water-pipe” problem inside a boundary layer of width N,/ around the
separatrices with an error decreasing as N — oco. The ”water-pipe” problem
has a computational cost independent of ¢ < 1 and provides an effective
numerical tool to solve the problem at a high Péclet number.

The solution of the water-pipe problem itself is then shown to be well
approximated by yet another asymptotic e-independent problem. The latter
is a many-cell generalization of a single cell problem introduced by Childress
in [4], in the periodic case, and is closely related to the limit Markov chain
constructed in the periodic case in [11]. In particular this allows us to show
that the interior constants K5 have a limit as ¢ — 0 and we identify this
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limit in terms of the solution of the extended Childress problem. It also
allows us to show that for any given boundary data Ty(x) that is different
from a constant, and any cellular flow u, there exists a positive finite limit
of the scaled dissipation rate

\/E/Q |V¢© (x)|?dx — D* >0,

as ¢ — 0. Finally, by means of variational principles similar to those in
[3, 5, 6, 13, 14] we show that for any e the dissipation rate can be determined
from the solution of the water-pipe problem with an error independent of
the flow away from the separatrices.

We note that all our results are directly applicable if homogeneous Neu-
mann boundary conditions are prescribed on a part of the boundary, while
non-uniform Dirichlet boundary conditions are prescribed on the rest of 0€2.
The generalization to that case is straightforward.

1.3 The main results

We recall that the flow u is assumed to be incompressible, thus a stream
function H(z,y) exists so that w = V1H = (H,, —H,). Furthermore, since
we assume that the normal component of u at the boundary 9 vanishes,
0N has to be contained in a level set of H: 0Q C {H = Hp}. Therefore,
either €2 is bounded by a closed streamline of the flow u or by a collection of
separatrices of u that connect a finite number of singular points of H lying
on the level set {H = Hy}. The latter case is of most interest to us. We will
assume without loss of generality that the critical value Hy = 0 and that all
the critical points of H are non-degenerate. Then, the set €2 is a union of a
finite number of flow cells C; bounded by separatrices of u, as in Figure 1.1.
We will also assume throughout the paper that the boundary data

To(x) # const, x € 0N

is sufficiently smooth but is not constant, to avoid the trivial case of the
dentically constant solution. The streamlines of the flow (level sets of the
stream function) are assumed to be sufficiently regular.

The main results of this paper address three issues: bounds on the dis-
sipation rate, convergence to constants inside each cell, and approximation
of the solution by an asymptotic problem on the separatrix graph, and by
the e-dependent problem inside the “water-pipe system” of boundary lay-
ers. We summarize them below although not in the order they appear in the
main body of the paper. The asymptotic problem on the graph is somewhat
lengthy to describe so we do not present the main result in this section. This
is done in Theorem 6.1 in Section 6. However, we do mention some of the
corollaries of this result below.



6 A. NOVIKOV, G. PAPANICOLAOU AND L. RYZHIK

Bounds for the dissipation rate

Our first result provides general bounds on the dissipation rate.

Theorem 1.1. Let us assume that 0S) is a piecewise smooth curve and the
boundary data Ty in (1.2) is sufficiently smooth. Then there exists a constant
C >0 so that

(1.5)

1 C
< [ |V 2dx < —.
oo < [ IVemfix <
Moreover, for any given boundary data To(x) # const and flow u there exists
a positive finite limit

(1.6) lim D*(Ty)/Vz = D*(Ty) > 0,
E—>
where the dissipation rate D*(Tp) = E/ |V (x)|%dx.
Q

Here and below we denote by C various constants C' = C(u, Tp,2) that
may depend on the geometry of the streamlines of u, various norms of the
boundary data Ty and the domain €2 but nothing else, unless explicitly
specified. In particular they are independent of the Péclet number. The
proofs of various statements in Theorem 1.1 are closely related to other
results in the paper. The proof of the upper bound above is self-contained. It
is proved after Theorem 2.1 in Section 2. The lower bound on the dissipation
rate, on the other hand, is a corollary of the fact that solution converges to
a constant inside each cell. Hence, the proof of the lower bound in (1.5) is
presented only after the latter claim is proved, in Proposition 3.3 in Section
3. Finally, existence of the limit (1.6) is shown only after the asymptotic
boundary layer theory is developed. This statement is proved in Theorem
7.1.

Convergence to a constant inside flow cells

Convergence of the solution to a constant inside is quantified as follows.
Let D(h) = {x: |H(x)| > h}, h > 0 be a domain strictly inside the flow
cells, at distance O(h) away from the separatrices.

Theorem 1.2. There exist constants K]E so that inside each cell C;
C
<

(1.7) sup < <

x€D(N /¢)

¢ (%) — K3

Moreover, the constants K5 converge as e — 0 to certain constants K.

The proof of the first part of this theorem is contained in Section 3 in
Theorem 3.1. Convergence of K7 to their limit values and identification of
the limit follow from the approximation of ¢° by the solution of the Childress
problem: see Theorem 6.1 in Section 6.
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Approximation by the water-pipe problem

Before we introduce the asymptotic Childress problem we consider an
intermediate approximation of the full advection-diffusion problem by an
e-dependent “water-pipe” problem in the system of boundary layers around
the separatrices. The water-pipe problem consists of the advection-diffusion
equation (1.1) in the narrow domain

Y= Q\D(NVE) = {x € Q: [H(x)| < NVE)

around the separatrices with the Dirichlet boundary conditions (1.2) on
the outer boundary 992 and Neumann boundary conditions on the level set
L(Nye) ={x € Q: |H(x)| = Ny/e} This problem has a computational
cost independent of e. We show that its solution ¢% is close to ¢°. Denote
by x(s) a smooth even function, monotonic on s > 0, so that

_ 1 s[ <1/2,
X(s) —{ 0, |s| > 1.

The following result describes the L*°-approximation of the solution of the
full problem by the solution of the water-pipe problem.

Theorem 1.3. Let ¢° solve (1.1) and let ¢5; be the solution of the water-pipe
problem. Then there exist constants Ky, y so that ¢fy satisfies

x € L;(NVZ) = LINVE) N Cp.

~ C
(1.8) |05 (%) = Kanl < 737

Let ¢S be an extension ¢S to the whole domain Q as

P = (fv“j})) 650 + Koy (1-x (fﬁ}))) X0

with the constants f(fn’N defined above. Then we have

~ C ~ C
(19) 16 = Gllieor < g 1Ko — Kounl < vy
and
€ Te 112 c

(1.10) VEIVS — Vo IBaa < -
Moreover, the constants converge to finite limits:
(1.11) lim K&, vy = Ky, lim K,y = K,

e—0 ’ ’ N—oo ’
and
(1.12) lim K& = K,

with Ky, as in (1.11).
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The proofs of the convergence of the water-pipe solution to a constant
as in (1.8) and of the error bound (1.9) are contained in Section 4: see
Theorem 4.2 and Proposition 4.1. Convergence of the constants f(; N K
to the corresponding limits in (1.11) and (1.12) is shown in Theorem 6.1.

The next result describes the approximation of the dissipation rate by
the solution of the water-pipe problem.

Theorem 1.4. The dissipation rate of the solution of the water-pipe system
has a limit

(1.13) lim \/5/ Vs (x)|%dx = Dy, lim Dy = D*
e—0 Q3 N—o00
with D* as in (1.6). Moreover, the error

Errory = /e < K(N)

| IVor)Pax — [ 1967 (x)Pdx
Qs Q

is bounded by a constant K(N) that depends on the flow u in Q% only and
such that K(N) — 0 as N — oo.

The main observation of the second statement in Theorem 1.4 is that the
error made in the approximation of the total dissipation rate by the water-
pipe system is independent of the flow outside the boundary layer. This
theorem is proved in Section 7 in Theorems 7.1 and 7.2 using variational
methods.

The asymptotic Childress problem

Our final set of results concern the approximation of the solution of (1.1)-
(1.2) by the solution of the asymptotic Childress problem on the graph of
separatrices. As the formulation of the latter is rather lengthy we postpone
its detailed discussion and the precise statement of the corresponding result
until later, in Sections 5 and 6. Here we just mention that the Childress
probelm for one cell, as has been introduced in [4] and also in [5, 6], involves
finding a periodic solution for heat flow along the separatrices with the
coordinate along the streamlines playing the role of time. The multi-cell
version we consider here is a coupled system of one-cell problems, which
seeks an equilibrium of such coupled heat flows with a prescribed boundary
data.

We recall that

(3 (=
D*(Tp) = / IVoe|dx = / ¢€a¢> dn = / T08¢ dn
¢ a0 On a0  On
is nothing but the quadratic form of the Dirichlet-to-Neumann map
0¢°
on

T(] —

o0
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of the advection-diffusion problem (1.1). We show that the limiting con-
stant D* in Theorem 1.1 is, in fact, the quadratic form of the Dirichlet-
to-Neumann map of the asymptotic Childress problem, evaluated on the
boundary data 7. Moreover, Theorem 6.1 shows that the asymptotic Chil-
dress solution approximates the full solution in the H'-norm as well.

The paper is organized as follows. The upper bound on the dissipation
rate is presented in Theorem 2.1 in Section 2. Section 3 contains the proof
of the corresponding lower bound in Proposition 3.3. Convergence of the
solution to a constant is proved first, in Theorem 3.1 in the same section. The
”water-pipe” boundary layer problem is introduced in Section 4, where we
also prove in Theorem 4.2 that the solution of this problem approximates the
solution of the full problem. The asymptotic Childress problem is introduced
and studied in Theorem 5.2 in Section 5. We show that the solution of
the Childress problem approximates the solution of the water-pipe model in
Theorem 6.1 in Section 6. We also show in this section that the values of the
constants inside each flow cell for the full problem converge to those given by
the asymptotic Childress problem. Finally, the variational principles for the
total dissipation rate and estimates on the error in the effective diffusivity
of the water-pipe model are obtained in Section 7.

Acknowledgment. The work of G. Papanicolaou was supported by
grants AFOSR F49620-01-1-0465 and ONR N00014-02-1-0088. L. Ryzhik
was supported by NSF grant DMS-0203537, ONR, grant N00014-02-1-0089
and an Alfred P. Sloan Fellowship. His research is also supported in part
by the ASCI Flash center at the University of Chicago under DOE contract
B341495.

2 A uniform upper bound on the dissipation rate

We prove in this section the uniform upper bound on the total dissipation
rate in the inequality (1.5) in Theorem 1.1. The proof is based on the
energy methods and uses the techniques of [10]. As a corollary we show in
proposition 2.2 that the boundary layer has to extend at least for a distance
O(y/¢) inside the cells.

Theorem 2.1. Let us assume that OS2 is a piecewise smooth curve and Tj
1s sufficiently smooth. Let

ou
M = sup sup (—nvnvm ,
reQvest

then there exists a constant C' = C (M, Ty, Q) so that

C
2.1) /Q|V¢(x)|2dx <%
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Proof. We use a modification of the proof of an upper bound for the
effective diffusivity in [10]. Let ¥° be a test function to be specified later.
We multiply (1.1) by the function ¢ = ¢* — 1) and obtain after integration
by parts:

E(bs £ £ £ £ € £ _
g/m = dS—a/(Vqﬁ —vw)-vqﬁdx—/gw — % )u - Vétdx = 0.

Using incompressibility of the flow u we get
=
22) ¢ [ [VoPax<e [ ¢ =09 dS+5/ VF 2dx + & / Vo |2dx
Q BQ
1
—i—a/ |¢8|2dx+_/ lu - V© [2dx
Q o Jo

with the constant « to be chosen. We now multiply (1.1) by u - V¢ and
integrate to get

/ lu- Vo©|?dx = 5/ (u-Vo©)Ap dx
Q Q

a £
%dS—s/gV(u-Vd)E)'V&dx.

= [ w-ve)3

Once again using incompressibility of u and the definition of the constant
M we obtain from the above

/\U-V¢€|2dx:e/ (u- Vo)
Q o0
Ou, O¢° 0¢°
< £
0 Oy Dy Dy > 5/69(“ Vg
We insert (2.3) into (2.2) to get
£
g/ \wf\?dxgg/ 09 dS—l—e/ Ve 2dx + & / IV |2dx
Q aQ
£12 € e 8¢E £
+a/|¢|dx+— / (u- V) dS+M/|V¢|dx
Q a \Jon

With the choice o« = 4M the above becomes

s [ivotax e [+ ot ve)] Sas

+s/ |v¢€|2dx+4M/ 1% |2dx.
Q Q

d¢*

s - 76/(u-V(]V¢€\2))dx
¢°

(2.3) — S+ M / V¢*[2dx.

1
It remains to require that ¢° + m(u - V¢*) = 0 on the boundary 0.

However, 0€) is a streamline of u so that v - V¢® = u - V1 is a given
function. That imposes a boundary condition on the function °:

(24) ¥ loa(x) = To(x) + 1 (u- VTo(x)).
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Then, provided that (2.4) holds we obtain

(2.5) f/ |V¢5|2dx§5/ |V¢E|2dx+4M/ )¢ Pdx.
2 Jo Q Q

We may choose a function ¢ so that it satisfies the boundary conditions
(2.4), vanishes identically at distances larger that /e away from 0 and
satisfies the uniform bounds [[¢%||pec(q) < C, [[VY®||p=(q) < C/y/e. Using
such a test function in (2.5) we obtain the upper bound (2.1). O

Theorem 2.1 implies that the boundary layer along the boundary 02
has to extend to the distance at least of the order of O(y/¢). This is made
precise in Proposition 2.2: oscillations of ¢° have to be present at such
distances from the boundary — we will later see that this is actually the
correct boundary layer scale.

In order to make this precise we let Cy be a flow cell adjacent to the
boundary such that Ty is not constant along lg = 9Cy N 02. Such a cell
exists as T is continuous and non-constant on 92. We let io be a part of 1y
that is separated away from the end-points of 1y and such that Tp(x) is not
constant on 1. We may then introduce the following orthogonal system of
coordinates in a neighborhood of 1y. The coordinate H(z,y) is “the label
of the streamline”. The coordinate 6 orthogonal to H is normalized so that
V0| = [VH| on 1y and 1y may be represented as

(2.6) lo={H =0, 6, <60<6}.
We may consider a sufficiently small tubular neighborhood Uy = {|H| <
Hy, 61 <0 <6} of 1y so as to have |[VH|,|VO| > C > 0.

Proposition 2.2. Let Cy be a flow cell as above adjacent to the boundary
and Lo(y) = {(z,y) € Co: H(x,y) = v/} be the level set of H(z,y) inside
the cell Co. Then there exists a constant C' > 0 so that we have an inequality

0 _ 02 _
@1 [T eVEO ~FvaRw = [ C(Te) - T - ¢
for all v < Hy/+/e and with 02 as in(2.6). Here

_ 02
5 (p) = (0= 0 [ " (o, 000
1
s the average of ¢¢ over the corresponding part of the streamline and
_ 02
To = (62 — 91)—1/ To(6)d6
01

1s the average of Ty along lo.

Proof. We have a simple bound

165(0,0) — 6 (1/E. ) < yvE /0 !

2
dH.

\/E’(%E(H,H)

0H
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Integrating the above in # and using the boundary data for ¢ we obtain

2 Ve €
28 [ im0 - s avaara <ave [0

The Jacobian
(2.9) J=D(H,0)/D(z,y)

is uniformly bounded from above and below away from zero in Uy. Hence
we may re-write the right side as an integral over U, = {|H| < vy/e, 01 <
0 § 92}1

dH de.

02 ryVeE 0¢°
H,0
A
Using Theorem 2.1 and (2.8) we obtain
0
(210) [ IT(6) - ¢ (1VE )P0 < CyE [ [V6(a,y)Pdudy < O,
Uy

01

2
dHdf < C / |V (x)|2dx.
U“/

Therefore we have for any constant a € R:

02 02 02
[16°vE.0) — ade > [ 1T0(0) ~ ado — [ [To(6) - 6°(1vE,0) Pt
91 91 91

02
> [ 11(6) - Tof*ds -
01

so that (2.7) follows. [J

3 Convergence to constants inside the cells

3.1 The main results

In this section we obtain the lower bound of the inequality (1.5) in Theo-
rem 1.1 and prove the first statement in Theorem 1.2: we show that solution
of (1.1)-(1.2) is close to a constant ( that may depend on the Péclet number)
inside each cell of the flow when ¢ is small.

As before, we denote by L;(v) = {(z,y : H(z,y) = v} the level set of
H(z,y) inside a cell C;. We will usually omit the subscript j to simplify
the notation as long as we consider one cell and this does not cause any
confusion. We denote by D;(7) the region bounded by L£;() inside each cell
and by Dj(a, ) = D;j(8)\D;(c) the annulus between two level sets. The
main result of this Section is the following theorem.

Theorem 3.1. There exist constants K; so that we have inside each cell C;

. C
¢) ( ) = N3/2°

(3.1) sup
xED(N /)
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This shows that the function ¢° is close to a constant inside each cell C;.
An integral measure of the same phenomenon is provided by the following
theorem.

Theorem 3.2. We have an upper bound

C c 3/8
3.2 / Vo |2dx < — <_>

for H > \/e.

Theorem 3.1 implies a lower bound on the L?-norm of the gradient of
solution in Theorem 1.1.

Theorem 3.3. There exists a constant C' = C (T, 2, u) so that

_ C
(3.3) [ 196° 0 = =

The proofs of Theorems 3.1-3.3 are organized as follows. The heart of
the matter is the proof of Theorem 3.1: to estimate the oscillation along
the individual streamlines of the flow at distance O(y/2) away from the
boundary. Theorems 3.2 and 3.3 are an easy consequence of this result. We
first explain how they follow from Theorem 3.1 and then go to the proof of
Theorem 3.1.

3.2 The lower bound on the dissipation rate: proof of Theo-
rem 3.3

We choose the boundary cell Cy as in the proof of Proposition 2.2 and
recall the first inequality in (2.10) (with the notation as in the same proof):

[ 1100) 67 E 000 < 017 [ [DptPax
01 Q

The left side may be bounded from below by

02
AI%@—&W#&W%
92 92
> [ m0) - K5l — [ 1KG - 67 (1vE 0)Pdo
01 01

0 —
z / 1T0(8) — Tol2d — Cr =3/t > O(1 — 434
61

with the constant K§ as in (3.1) in Theorem 3.1 for the cell Cy. Combining
the last two inequalities and using v > 1 we obtain (3.3). O
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3.3 The dissipation in the interior: proof of Theorem 3.2
Theorem 3.2 is proved as follows. Integrating (1.1) over D(H) we obtain

OdE
/ |V¢€|2dx — / ¢5 ¢
D(H) L(H)

Integrating this equation in H € (Hy, Hy + 1) we get

Ho+l1 Ho+l1 a¢€
(3.4) / / V¢ [2dxdH — / / &= 2Y dsdH.
Ho D(H) Ho cH) On

The left side of (3.4) is bounded below by
Ho+l1
/ / Vo |dxdH > | / |V¢5|2dx,

as D(Hy+ 1) C D(H) for Ho < H < Hyp+1. The rlght side of (3.4) may be
estimated as

1/2

Hot - 09° e e 1/2 €12
/ / o S dsdh| < C (M (Ho) —m*(Hy))1 / V| 2dx
D(Ho)

We have introduced here M7 (a) = sup ¢°(x), and mj(a) = inf ¢°(x).
xeLj(a) x€Lj(a)

We denote F(H) = / |V¢°|?dx. Then the above estimates with
D(H)
Hy =1= H imply that

e 3/4 1
HF(2H) < C (HZ) (HF(H))'/2.
That is, F(H) = HF(H) satisfies F(H) < C for \/¢ < H < 2,/ and
- e\ £1/2
F(2H) < (ﬁ) FY2(H).
B e \3/8
This implies that F(H) < C <m> for H > /e so that
C [ e \>8
\V2 2d < = (_)
which is (3.2). O

3.4 Oscillation along the streamlines: proof of Theorem 3.1

Theorem 3.1 is an immediate corollary of the maximum principle and the
following proposition.
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Proposition 3.4. Let ¢°(x) be solution of (1.1)-(1.2) and let M5 (o) =

sup ¢°(x), and m§(a) = inf ¢°(x). Then there exists a constant C' >
xeL;(a) xeL;j(a)
0 so that
£\ 3/4
£ 3
(3.5) M:(a) —mi(a) < C <a2) |

This proposition states the converse of Proposition 2.2: while the mean-
ing of the latter is that the width of the boundary layer is at least O( /¢),
the former shows that it is not larger than O(y/€), as the oscillation on the
level set H = N+/z is bounded by C/N3/2,

The proof of Proposition 3.4 is based on the following key lemma.

Lemma 3.5. (The level-set oscillation inequality) Let L;(«) and L;(3) be
two level sets of the stream function H(x) in a cell C; with Dj(o) C D;(F).
Then we have

0¢p° 0¢°
(3.6)  (M.(a) — me(a))|F(a, 8)| < 5/Lj(a> a ds+5/£j(ﬁ) = as,
where F(a, 3) is the flur between two level sets
(3.7)
Fla.) = [ (wn)ds, 7 =9(t), t€0,1), 7(0) € Ly(). (1) € Ly(8).
g

Here vy is any smooth curve that connects the level sets L;(a) and L;(5) and
does not intersect itself.

We will assume without loss of generality that F(«,3) > 0. Note that
the flux between two level sets is independent of the choice of the curve ~
because of the incompressibility of the flow w.

The proof of Lemma 3.5

We now prove the level-set oscillation inequality (Lemma 3.5). As we
restrict our analysis to one cell we drop the subscript j in all the involved
quantities. The idea of the proof is to construct a set R bounded by a pair of
gradient curves of ¢° and parts of the streamlines £(«) and £(/3) if possible.
The gradient curves would be chosen so that the difference in the values of
the function ¢° between these curves is at least as large as the oscillation
of ¢ along L(«). Integrating equation (1.1) over R we get then (3.6). The
main technicality is the construction of the set R: see Figures 3.1 and 3.2
below for a geometric depiction of R.

We turn now to the construction of R. Let us define the oscillation
function d(y) = M¢(y) — m®(y). The maximum principle implies that if
the level set £(y) is contained inside the region D(v") bounded by the level
set C(v'), then d(vy) < d(v'"). We denote by x,,(«) and xp;(«) the points



16 A. NOVIKOV, G. PAPANICOLAOU AND L. RYZHIK

where ¢° attains its minimum and maximum on the level set L(a): M*®(a) =
¢*(xum(a)) and m*(a) = ¢°(xm(a)).

Consider the gradient curves

dym

(38) W = _VQZ)E(’Ym(t))v 'Ym(o) = Xm(a)a
and
(3.9) DM 62 (yaa (), 11(0) = X (@),

dt

The function ¢° may have critical points in D(«, ) and the gradient curves
vm and 7, potentially may tend to those points as ¢ — +00. However, all
critical points of ¢° are isolated saddle points as it may have neither internal
maxima nor minima according to the maximum principle. Moreover, as ¢°
satisfies an elliptic problem in {2 it may have only finitely many critical points
in the interior away from the boundary. Thus there are only finitely many
critical points of ¢¢ inside D(a, #) that we denote by £1,...,&n.. Note that
both xp/ (), xm(a) # & for all k because of the strong maximum principle
[9]. Let us consider the disks U] = {[x — §;[ <r}, j = 1,..., Nc centered
at the singular points, and let U" = U;y:flU}". Note also that |V¢©(x)| >
C(e,r) for x € D"(a, 8) = D(a, B)\U". Therefore ¢°(yar(t)) > Me(a) +
C(e)t if ya(s) € D"(e, ) for 0 < s < ¢ and hence the curve v,,(t) must
leave the set D"(a, 3) at a finite time since the function ¢° is uniformly
bounded. However, the curve vy/(t), t > 0 may not intersect the level set
L(a) because ¢°(yar(t)) is strictly increasing for ¢ < to provided that it stays
inside D" (a, B) for all t < to. Hence there are two possibilities: either both
ym and v, exit the set D" (o, B) at L(F) or one of them crosses 0D" (v, 3) at
one of U 7. We consider these two cases separately. First, we assume that
we may choose r > 0 so small that the curves y3; and v, do not intersect
the circles U] = {|z — & =}, j =1,..., N, and then we treat the other
case.

Case 1: There exists r > 0 so small that both ~,,(¢) and v (t)
exit D"(«, 3) at L(B).

We denote the corresponding exit times by ¢,, and ¢y, that is v, (t;,) €
L(B) and yar(tar) € L(B), while yp(s) € D"(e, ) for 0 < s < t,,, and
m(s) € D'(a, ) for 0 < s < tpr. With a slight abuse of notation we
denote v = {ym(s), 0 < s <t} and vy = {yar(s), 0 < s < tpr}. The
curves ¥y, and yas both have a finite length since |V¢°| is uniformly bounded
above and below in D"(«, 3) (by constants that may depend on ¢ and r).
These curves may not intersect since ¢°(x) > M® > m® > ¢°(y) for all
x € vy and y € vp,. Let R be a domain bounded by ~,,, var and parts of
the streamlines 7, € L(a) and 3 € L(3) (see Figure 3.1). There are two
such domains, R and D(a, 3)\R. We fix R so that u-n > 0 on vy, (t) for ¢
sufficiently small — this guarantees that “each streamline of u goes out of R
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when it intersects vps for the last time.” Furthermore, we have u-n < 0 on
vm for t sufficiently small so that “each streamline of u goes into R when
it intersects v, for the first time.” Here n is the outward normal to OR.
Integrating (1.1) over R we obtain

310) 0= [ (s —u-Voyx—c [ Tasre [ S
o i

—[ym(u -n)¢°ds —/ (u-n)¢p°ds,

™M

£

on

because v -n = 0 on 7., v and = 0 on v, yam since the latter are

gradient curves of ¢°.
We will use the following fact.

Lemma 3.6. Let v : [0,1] — D(«, 3) be any non-self intersecting smooth
curve that connects L(a) and L(B): v(0) € L(«a), v(1) € L(B), has a finite
length and is not tangent to L(«) at t = 0. Fix the unit normal n to vy
so that n(t) is continuous and u - n is non-negative when a streamline of u
intersects ~y for the last time, that is, u-n(7(§)) > 0 for all £ between o and
B, with 7(§) = sup{t: ~(t) € L(&)}. Let f(x) >0 be a continuous function
monotonically increasing along v. Then we have

(3.11) F(a,p) inf f < /(u -n)fds < F(a, ) sup f,

o' xey

xXey

where F(a, 3) is the fluz (3.7).

Proof. First, we observe that u - n(7(£)) > 0 for all £ € [a, §] provided
that u - n(t) > 0 for ¢ sufficiently small. The inequality (3.11) is shown as
follows. For any N € N we may approximate f along + by two piecewise
constant (along ) monotonically increasing functions fy and fn so that

(3.12) /V(u'n)fds— % < /(u-n)desg /(un)fds

v v
SA(U'n)deSS/Y(U'n)fds+%

and |f — fy| < 1/N, |f — f| < 1/N. Therefore it suffices to prove (3.11)
for a step function f that has finitely many discontinuities, the general case
follows after passing to the limit N — oo in (3.12). We assume below that
f is a step function. Let aq,..., o, be values of the stream function H such
that f has jumps only on the level sets L£(ay), k =1,...,p. We order them
so that L(ay) C D(ag+1). Then we may represent « as the union

v =Ur_ 1Yk Yk C D(ok, k1)

Here ~; is the part of 4 contained in the annulus D(ayg, agsr1). We may
further split the subset 7y as a union v, = v, U~,. Here the set vy}, = U* v,



18 A. NOVIKOV, G. PAPANICOLAOU AND L. RYZHIK

is a union of finitely many curves ~;,; that connect the level sets £(cy) and
L(ag41). There can be only finitely many of such curves since «y has a finite
length and the distance between L(ay) and L(ags1) is positive. The set
e = Upyy, consists of curves that start and end on the same level set £(ay,)
or L(ags+1). We note that the function f is constant on each curve 7}, and
;- Therefore we have using incompressibility of u

/ flu-n)ds=> [ f(u-n)ds=0.
Vo ] "

Vi

We also have

, f(u ’ n)ds = (_1)l+1fle(ak’7ak+l)7
Vit
where fi; is the constant value of f on the curve ~;,;. This implies that

[/ f(u-n)ds = / f(u-n)ds = F(og, agy1) Zk:(—l)l“fkl.

Ve =1
However, fi; is an increasing function of [ and the total number of times sy

that ~ crosses from L(ay) to L(ag11) must be odd. Thus the above may be
bounded below by

f(u-n)ds > fr1F(ag, agt1) > F(og, apr1) igf f
Tk

Summing the above over k we obtain the first inequality in (3.11). The
second inequality is proved in the same way. [

We now apply (3.11) to the curves 7, and vy with f = ¢°. Since
max ¢ =mS(a) and Iyylin ¢° = M*®(«), we have

m M
(3.13) / (u-n)d°ds > —me(a) F(a, §), / (u-n)d°ds > M(a)F(a, B),

m Y™

so that

[ wemeds+ [ (emgds = (07(a) - m*(a) Fla, 9).

m Y M
< / -
L(B) on

<[ |Z
L)

on
The claim of Lemma 3.5 now follows from the last three inequalities and
(3.10) in the case when ¢° has no critical points in D(«, ) or when 7,, and

vy exit D" («, 3) along L(3).

Clearly we also have

d¢*

ds
o5 On

ds,

and
Iolox

d
e ON iy

ds.
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FIGURE 3.1. The non-critical case

FIGURE 3.2. The critical case

Case 2: It remains to consider the second case when ~,, or v,/
exit the set D"(«, 3) at the boundary oU" for all r > 0.

We pick r > 0 sufficiently small to be specified below. In particular
we require that the starting points x37(«) and x,,(«) are not contained in
any of U], j = 1,..., N; — this is possible since x;,(a) and xp/(«) are not
critical points of ¢° as implied by the strong maximum principle. Then one
(or both) of the curves v, and vy, defined by (3.8) and (3.9) should exit
D" («a, B) at the boundary oU" = ujV;IaU;. Let us assume that this happens
to yar and that it exits Dy 5 at a point on oUj, at a time th;. We continue
yu past the time 7}, as follows (see Figure 3.2). Let ﬁ%} = yu(ty,) be
the point where ), intersected OUj, and let also 77?& be the point where ¢°
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reaches its maximum over 8UJ7-" |

¢ (7hy) = sup ¢°(x).
xEt?UjT1

The vector V¢*© (nﬁ) points in the direction of the outer normal to U7,
by the maximum principle. We stop vas at 77%14 and continue it along the
circle OU ]7»"1 to 175\}[ in either direction with the speed equal to one, so that
yu(th,) = 77?\}[. Then -~y follows the gradient curve going out of 775\}[ for
t > ¢}, until it hits either £(3) or another circle oU7, at a point ﬁﬁ at a time
t~2M. In the former case we stop the curve s, while in the latter we continue
it in the same fashion as at Uj , connecting vas to n?%;, the maximum of ¢°
along OU] , etc. Eventually vy has to cross the level set £(3) at some finite
time t’?\/ Indeed, we have ¢° (7)) < ¢=(13h) < ¢ () < ¢°(l+") which
implies that the curve yj/ may not hit the same circle OU; twice. Given
that the total number of critical points N, is finite and that v3; may not
stay inside D" («, 3) for an infinite time we conclude that the exit time tg/[
is finite. A similar construction may be applied to the curve 7, with nlk
being the point where ¢ attains its minimum on Uj, .

In order to guarantee that the curves v, and s constructed in such

way do not intersect, we require that r is so small that
(3.14)

0 <sup¢® — inf ¢° <
our ou;

5
1+ N,

(0" (zn (@) = ¢"(2m(@))), G =1,..., Ne

where 4 is a small parameter. Observe that the sequence ¢© (773\2) is increasing

in k, ¢°(1};) > ¢°(zar(e)) and ¢°(v(s)) > ¢=(n}) for th, < s < Thfl. We
also have

5 ona(5)) > 6 (0ly) = T (0% (o (@) — 6% (@)
for fﬂ <s< tﬁ/‘,. That implies a lower bound
(3.15)  ¢°(vm(s)) > ¢"(zn(a)) — 7 +5Ng (0" (@pm()) — ¢ (Tm(a)))

for all 0 < s < ¢5,. Similarly we have

¢*(1m(s)) < ¢ (zm(a)) +

o (0 (@ar(@) = ¢ (@n(@)

for all 0 < s < 2. That implies an estimate
p 20

(3.16) 6 ((s) = () > (1= 75 ) (6 (aarl)) = 6am(a)

for all s and s’ so that vy, and 7, may not intersect provided that § < 1/2.
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We may now proceed as in the first part of the proof. Let R be the
domain bounded by v, yar and parts of the level sets L£(«) and L£(3), as
depicted on Figure 3.2, chosen so that w-n > 0 for ¢ sufficiently small, that
is, so that each streamline of u goes out of R when it crosses vy for the last
time. Integrating (1.1) over R we now obtain instead of (3.10):

0= / (AP +u - Vo©)dx
R

3 3 NE (3
= 99 ds+¢e 9¢ ds+5z / 9¢ ds

o ON vs ON = on

~ymN OUp
Ne O°
(3.17) —i—EZ / ds/ (u'n)&ds—/ (u-n)p<ds,
k=1 on Tm ™M
YmN 8U,Z

where 7, = OR N L(«) and similarly for 5. The function ¢°(ya(s)) is
no longer necessarily monotonically increasing in s, as monotonicity might
be broken for ng < s < t{w. However, we may adjust its values on these
intervals, interpolating linearly between ¢° (fﬂ@) and ¢°(n/%), to make the
new function ¢°(s) monotonic in s. The oscillation bound (3.14) implies
that

N¢ _
S| @ - s

k=110 our

(¢°(znm (@) — ¢° (zm(w))) < C6.

/yM (u-n)¢sds — / (u-n)p°ds

™M

1 < Ne——
(3.18) < Jullo TI N

The estimate (3.11) may be applied to #° which together with (3.15) and
(3.18) implies:

L (u-n)¢*ds > / (u-n)¢*ds = C6 > [M*(a) = C]F (o, ) = C3

M

(3.19) = M*(a)F(a, B) — C6.

Similarly we obtain

/7 (u-n)¢°ds > / (u-n)¢*ds — C5 > —[m*(a) + C6]F(a, 8) — C§

TYm

(3.20) = —m(a)F(e, ) — C6.

Furthermore, we may choose 7 < 1 so small that |V¢°| < §/(1 + N¢) on
all oU i»J=1,..., Nc — this is possible since the centers of U ; are singular
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points of V¢*. Then we obtain

NE £
Z / 09 ds| < N 2nr < 6.

on 1+ N,

Using the above estimates in (3.17) we get

£ £ £ £
s/ 0¢ ds—i—e/ ’&b s/ ¢ ds+/ ¢ ds
L(a) | On £ | on L(a) On £ on

N, N,

B € 8¢6 € a¢5 . .

=l [ Tasvey [ Sas— [wemetds— [wonods
kil’)/]wﬂ 8UI: kzl’ymﬂ 8U; TYm Y

> (M®(a) — m®(a))F(a, B) — C.

This proves Lemma 3.5 in case 2, as § is arbitrary, and thus the proof of
this lemma is complete. [

ds >

The proof of Proposition 3.4
We now prove Proposition 3.4. We use inequality (3.6) for a pair of level

sets L((a+ 0)/2+ H) and L(f+ H) with 0 < H < a—F to obtain

(M‘E(a;ﬂ-l-H)—me(a;—ﬂ+H>>F(a;B+H,,@+H>
d¢° d¢°
< )
<e / ‘(% ds+¢ / ‘c’?n ds
(81 m) L(B+H)

However, we have

Ma(a)—ms(a)gMa(a;ﬂ—i—H) —m€<a;—ﬁ+H)

according to the maximum principle. Therefore we get

(3.21) (M=(a) — m(a)) F (O‘;ﬁ +H,ﬂ+H>
<e / ‘%f ds+e¢ / 9¢°
L(E8 +H) L(B+H)

on
We integrate (3.21) with respect to H to obtain

ds.

@82 /q
(3.22) (Mf(a>—m€(a))/0 ’ 2F< ;ﬂ+H,B+H) dH

<[ |15

L(H)

ds dH.
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The integral on the right side of inequality (3.22) may be re-written in the
curvilinear coordinates as

[ Vo= [} [ 5

_ / V< ||V H|ddy
D(a.)

)

1/2 1/2
(/ |VH|2dxdy) </ |V¢€|2dxdy)
D(a,8) C

1/2
¢ Cla—p)1/2
m <A(a’ﬁ) ‘VH|dl‘dy> S 51/4

dodH / Vo] |J|dzdy
1Vl = s VO

IN

where J = |VH||V0)| is the Jacobian (2.9).
The left side of (3.22) satisfies

( B)/2
(M (a)—m /F <a+ﬂ+H 5+H> dH > C(M*®(a)—m(a))(a—pF)2

The above estimates imply that

o — B)1/2 3/4
M (a) = m®(a) < C% <C (%)

with the choice 5 = /2. This finishes the proof of Proposition 3.4. O

4 The water-pipe network

The previous arguments show that there exist constants K so that so-
lution of (1.1) is well approximated by solution of the following water-pipe
problem (see Figures 4.1 and 4.2). As before, we denote by Q5 = {|H (x)| <
N./e} the domain consisting of narrow pipes (boundary layers) near the
separatrices. Its boundary consists of 92 and finitely many level set curves
1Y = Lx(N\E), k=1,...,pso that |H(z)| = Ny/z on Ii. The results of
Section 3 show that ¢°, solution of (1.1) is uniformly close to solution of

(4.1) eAY" —u -V =0, x € Qy
with the boundary conditions
(4.2) Ve oq =Ty , Y° lN:Kfn,mzl,...,p

with the constants K, as in Theorem 3.1. More precisely we have a uniform
bound

(4.3) 16°(0) — ()| < 2

N3/2°
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FIGURE 4.1. The water-pipe model

FIGURE 4.2. One cell

This shows that in a numerical computation of ¢° it suffices to consider the
pipe-problem (4.1)-(4.2) with the correct constants K¢, in order to obtain
a good approximation of the solution. However, the constants K, are not
known a priori and their computation is part of the problem. As we have seen
the function ¢¢ is very close to a constant near the level sets I . Therefore we
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should expect that we may replace the Dirichlet boundary data on l% by the
homogeneous Neumann boundary conditions in the water-pipe problem (4.1)
and obtain an approximation that has the same order of error. In particular
this would provide an efficient numerical way to find the constants K, as
the boundary value of the solution of (4.1) with the Neumann boundary
conditions. This is confirmed by the following results.

Proposition 4.1. Let ¢%; be solution of the water-pipe model:

(4.4) eAgyy —u-Voy =0, x € QY
on the domain Q5 = QN {|H(x)| < Ny/e} with the boundary conditions
05
e _ N| _
(4.5) N loa = To , o l7Nn—0,m—1,...,p.

Then there exist constants K'fn,N so that

- C
(4.6) |5 (%) = Kol < 570
for all z € 1Y),

Proof. The proof of this proposition is essentially the same as of Theo-
rem 3.1. One only has to observe that the strong maximum principle implies
that the maximum and minimum of the function ¢% over any sub-domain
{a < |H(x)| < N\/e} NCp, is achieved on the boundary {|H(x)| = a} NCp,
and not on the interior level set I%;. Therefore all arguments in the proof
of the level-set oscillation inequality (Lemma 3.5) are applicable verbatim,
and we do not repeat them. [J

Theorem 4.2. Let ¢° solve (1.1) and let x(s) be a smooth even function,
monotonic on s > 0, so that

_[L s| <1/2,
X(S)_{ 07 |8|21

Let us extend ¢% to the whole domain Q) as

o) = x (f%)) O + Ky (1= x (ZL\’}))) X €Cn

with the constants IN(Z%N given by Proposition 4.1. Then we have

€ Te _C
(4.7) 167 = & llre() < 7372
and
4 & Te 112 < c
(4.8) VeV —V¢NHL2(Q) = N4

where ¢° solves (1.1).



26 A. NOVIKOV, G. PAPANICOLAOU AND L. RYZHIK

Proof. Let (* = ¢° — ¢5 be the error that we need to estimate. It
satisfies the equation

(4.9) eAC" —u-V( =g° xe,

with

5°(x) = (R = 63) [%AH(W (Fo2) + qal VHEIPY (]f#ﬁ)]
2 (B2) et - i

and the boundary condition ¢ = 0 on 9€2. We multiply (4.9) by (¢ and
integrate over §2:

/|V<€( )2dx = — /gs (x)dx = I + II + III.

The first term on the right may be estimated using Proposition 4.1 as

_/QCE(X)(K%_qﬁv(x))%AH(x)X’(H( ))dx

Ny
o OVEIC =) [ [0 (HOON| gy < OVE ey

The second term is bounded in a similar way as

The last term we bound integrating by parts as

117 = /ge 2‘[ ( ()>V¢N( ) VH(x)dx

NV
- sz/cf (@5~ KA () IV )P
25 | coaento - R (o8 ) AGxax
sz (%) — KN (i(f))v&() VH () dx
PeNG C\z

< N5/2 1¢ N oo (ag,) + WHCEHL‘”(QE

N5/2 l /|VCE |dx+

()N

()] dx].
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We choose A = /eN®/2/(2C) to obtain the bound
C
(4.10) e/ V¢E () [2ax < SYE
Q

Cye
- N5/2 :
Recall that ¢ = 0 on 02 and

1¢5 [ oo (0g,) + i

~ C
15 (x) = (K5, — K7)[ < N3/2
N ) 2C
on the level set 12V, Then if |K&, — K5,| = > oz e have, on one hand,
Cye C \?
€ 2
« [, G = S (3- 555)
hil he oth <+ ¢ P hese bound 4.10
while on the other [|C||ze(asg,) < N3z utting these bounds into (4.10)
we obtain
Cye C \?  Cye C Cye
N (5_W> < N5/2 <5+N3/2>+ Ni
We denote v = 6§ — N2 and rewrite the above as
Cye 2 < Cye vt Cve  Cve
N - N5/2 N4 N4
so that
< C
= N3/2°
Therefore 00

An application of the maximum principle on Q% finishes the proof of The-
orem 4.2. [J
Note that Proposition 4.1 and Theorem 4.2 do not imply existence of the
limits
(4.11) liH(lJ K, = K.
E—>

The proof of (4.11) requires a separate argument based on the analysis of
the asymptotic limit € — 0 in the next two Sections. We will present first
the asymptotic analysis, and then return to the proof of (4.11) at the end
of Section 6.

5 The asymptotic problem

It turns out that in the limit ¢ — 0 the asymptotic behavior of the
solution to the advection-diffusion problem may be described in terms of a
model that is essentially a system of one-dimensional heat equations on a
graph. This section is concerned with the construction of this model.
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T(e,)

N/
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T(e,)

FI1GURE 5.1. The two-cell problem

FI1GURE 5.2. The gluing procedure

5.1 The two-cell case

We describe the asymptotic problem first on the simplest example of a
domain €2 that consists of two cells C; and Cy depicted in Figure 5.1. We
denote by ejo = 92N AC;, j = 1,2, the part of the boundary of {2 along
the cell C; and by e12 the common edge of the two cells. We also introduce
the boundary layer coordinates h and 012, 00, j = 1,2. The coordinate 012
represents parameterization along the edge e1o = {h =0} N{0 < 019 < 12},
while the coordinates ;o parameterize along the boundaries ejo = {h =
0} N {liz < 0jo < ljo}. We first solve the heat equation "along e12”:

Ofra _ & f12
0012 Oh2’

(5.1) h e [—N,N], 0<6013 <l
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with a prescribed initial data f, and the Neumann boundary conditions at

h==+N:

8f12(612, :tN)
Oh

Then we solve two half-space problems "along the outer boundaries e;o”

with the prescribed Dirichlet data that comes from (1.2):

(5.2) =0.

dfi0 9 fio
5.3 —— = —N<h<0,0<09<
and
dfan & fan
5.4 —— =——"— 0<h<N,0<60yp<I
with the Neumann boundary condition (5.2) at h = —N, and h = N,

respectively, and with the Dirichlet data fjo(fj0,0) = To(fj0) at h = 0. The
initial data for (5.3) and (5.4) comes from (5.1):

(5.5) fio(liz, h) = fi2(liz,h), —N <h <0,
fao(liz, h) = fi2(lig, k), 0 < h < N.

Finally we glue together the functions fig(lip,h), h < 0 and fa0(l20, h),
h > 0:

_ [ fiollo,h), —N<h <0
(5.6) fla(h) = { }20&20, h), 0<h<N

The asymptotic problem is to construct a periodic solution of the above,
that is, find a function f{y(h) so that f%(h) = f{y(h), h € [-N, N]. This
problem is described schematically in Figure 5.2.

Proposition 5.1. There exists a unique function f¥% € L?*(—N,N) such
that fiy = f{s-

Proof. Let us define the operator Lis : L?*(~N,N) — L?(—N,N) by
Lis : £ — fi2(l12), that is, the solution operator of (5.1). The operator
Liz is bounded and compact, since || f12(l2)llgr(—n,n) < Cllfiallz -
We also let L1p and Loy be solution operators for (5.3) and (5.4), respec-
tively with homogeneous boundary data Ty = 0. The operators R4 restrict
a function defined on [—N, N] to the positive and negative semi-axes, re-
spectively, while the gluing operator G glues together two functions defined
on those axes: Fh). h<0

Glf-, f+](h) = {f+(h), h >0,
as in (5.6). We denote by g(h) the function obtained by solving (5.1)—
(5.6) with f{, = 0 and inhomogeneous boundary conditions. Then equation
fy = f{y is equivalent to:

(5.7) G(L10R—-L12fty, LooR+Li2fis) + g = fla,
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or

(5.8) Kfls = fla = =g, Kfty = G(L1oR-L12f1s, LaoR+ L12f1s).

The operator K is a compact operator on L?(—N, N). Furthermore, we have
||L10||L2HL2 < 1 and ”LQOHL?HL? < 1, while HLIQHLQHLQ = 1. This implies
easily that ||[K||;2_.2 < 1 so that solution of (5.8) exists and is unique by
the Fredholm alternative since K is compact.

An alternative approach to the proof of existence of a periodic solution
of (5.1)-(5.6), that is somewhat less transparent in the two-cell case but is
easier to generalize to the case of N cells is as follows. We introduce an
operator £ = L1 ® L1g ® Log defined on L*(R) x L*(R_) x L*(R4) as

f12 Lis f12
L (fw) = (LIOfIO) .
f20 L f20

We also define a re-distribution operator R on the same space L?(R) x

L?(R_) x L?(Ry) as
Ji2 Glf10, fa0]
Rlfio])=| R-fiz |-
J20 Ry frz
Then we may re-write (5.7) as

( fia(R) ) (g(h)> ( fia(h) )
(5.9) RL | fio(liz,h) | + | 0 | = | fio(liz, h) | .
fao(li2, h) 0 fao(l12, h)

In a sense, (5.9) views (5.1)-(5.6) as a boundary value problem while (5.7)
treats it is a periodic ”in time” solution. The operator @ = RL is compact
since £ is compact. Observe that Q2 may be written as

J12 G[L10f10, L20 f20]
(5.10) Q? (fm) =RL ( R_(L12f12) )
f0 R (L12f12)
(g [L10(R—-(L12f12)), L2o (R+(L12f12))]>

R_(L12(G[L1o f10, L20 f20]))
R4 (L12(G[L1o f10, L2o f20]))

The norms || Lio||z2—z2 and || Lag||r2_ 2 are both less than one, as we have
noted before. This implies immediately that ||Q?|| < 1 and thus (5.9) has a
unique solution by the Fredholm alternative. This approach has a straight-
forward generalization to the case of more than two cells.
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FI1GURE 5.3. The velocity profile

The Dirichlet-to-Neumann map for the Childress problem
The Dirichlet-to-Neumann map for the Childress problem is defined as
the mapping of L?(e1g U eag) onto itself by

D (To)l,, = 8—20

It is straightforward to compute using (5.1), (5.3) and (5.4) that its quadratic
form is given by

6]0

(1) D () = (0 (1), Ty = | 100+ [ 1,00
ofrz

oh
N aflo 2 N 2 N
— - didh
/0 /‘ah dedh*/o / +[N/ oh

9f10
oh
Note that only the gradient in the direction perpendicular to the streamlines
enters the Dirichlet-to-Neumann map — this is a natural consequence of the
narrow boundary layer phenomenon.

df1o o

2
dfdh.

5.2 The general N-cell case

We now consider the general case when the domain €2 consists of a finite
number of cells. The asymptotic model is described in terms of an oriented
graph constructed using the stream function H as shown on Figures 5.3 and
5.4. The vertices of this graph are associated with the saddle points of H.
The edges e;; of the graph are associated with the separatrices of the the
stream function. The direction of an edge is determined by the direction of



32 A. NOVIKOV, G. PAPANICOLAOU AND L. RYZHIK

FIGURE 5.4. The graph

the velocity field on the corresponding separatrix. The length of an edge is
determined by the length of the separatrix in the boundary layer coordinate
0 associated with H. The boundary edges are those that are associated with
the separatrices at the boundary of the domain. The cells C; are quadrangles
bounded by minimal cycles of the graph. The interior edges (drawn as solid
arrows on Figure 5.4) are indexed so that a common edge of two cells C; and
C; is denoted by e;;. The boundary edges (drawn as dotted arrows on Figure
5.4) are indexed so that the outer part of a boundary cell C; is denoted by
eio- The boundary value problem is:

e [i] Given the values of the temperature Ty on the boundary edges e;o,
determine the values of the temperature f;; on all the edges. Note
that the value of f;; may vary along each edge.

e [ii] Given the values of f. on all the edges, find the solutions f; of
the Childress’ problem for each cell C;:

O%fi _ Ofsi _ 0
Oh? 00 —
h €]0,N], 0 €] — o0, +o0],

where the index k takes four values of the adjacent cells, [; = l;x, +
-+« 4 lig, is the length in 6 of the four edges e, ,... eik,, bounding

Ci and fi(0) = fir, (0), ..., fir(0) = fir,(0) are the values of the
temperature on respective edges.
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e [iii] When any two cells C; and C; share a common edge, the normal
derivatives from the left and from the right match point-wise on this
edge:

ofi %‘

Ohlh=0 = Oh Ih=0
We note that it is straightforward to extend the Dirichlet-to-Neumann map
(5.11) for the two-cell Childress problem to the N-cell case formulated above.

=0 on €ij-

Theorem 5.2. There exists a unique solution of the boundary value problem
[if, [ii], [izi].

Proof. The proof generalizes the construction in two-cell case considered
in Proposition 5.1 to the general situation in a fairly straightforward albeit
somewhat tedious manner. Assume that a solution to the boundary value
problem [i],[ii],[iii] is found. Then the solutions f; and f; on two adjacent
cells C; and C; are such that they can be glued together into one function
fij(0,h), h € [=N, NJ, 6 € [0,[;;] so that (possibly after an appropriate shift
of 6 by a constant)

fij(g, h) = f1(0, h) for h > 0, andfij(Q, h) = fj(@, —h) for h < 0.

The function f;; satisfies the heat equation

0%*fi;  Ofij _ 0
(5.13) o Oh* 90
U(h—+N.g) =
i (h = +N,0) =0

on (h,0) € [-N,N] x [0,1;;]. Equation (5.13) can be solved uniquely as a
Cauchy problem, provided that the initial data

(5.14) F5(h) = fii(h, 6 = 0)
is given. Therefore, we may define a linear operator
Lij : fiy(h) — fi(h),

which maps the function ,L»Oj(h), assigned to the beginning of an interior edge

eij, to its value fl-lj(h) = fij(lij, h) at the end of this edge by solving the heat
equation (5.13),(5.14). For boundary edges the operator L;y and, hence,

L (h) are defined by solving the homogeneous heat equation in half-space:

?*fio  9fi _ 0
ont 90
ofi
(5.15) éfho (h=N,0) =0,
ﬁ()(h = 076) = 07

fio(h =0,0) = fip(h),
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on (h,0) € [0, N] x [0,l;0]. We denote by gio(h) h € [0,400) solutions of the
inhomogeneous heat equation ”along the boundary edge e;g”

%90 Ogio _ 0
Oh? 00 ’
0g;
(5.16) 8gh0 (h=N,8) =0,

gio(h =0,0) = fio(0),
gio(h =0,0) =0,

on (h,8) € [0, N] x [0,l;0]. Hence, if f solves the boundary value problem
[i], [ii], [iii], then the corresponding vector-valued function

foz(f?m-"a gvaflgm)

solves
(5.17) RLf +g=f°

similar to (5.9) where g = (910,920,930, - - 9m0,0,...,0) and £ = ®L;;.
The first (non-zero) components of the vector g (and those of f) correspond
to the vertices at the boundary where the flow u is incoming: there is only
one such vertex in the two-cell case and hence g has only one non-zero
component in (5.9). The operator R
R fl N f(]

le at the ends of the
edges the operator R constructs the values fgj, at the beginnings of the
edges at each vertex in a natural way: f must be a continuous function in
each cell. Given the problem (5.17) is solved uniquely, the boundary value
problem [i],[ii],[iii] is equivalent to (5.17) as both amount to solving the heat
equations (5.13), (5.15), (5.16). Therefore it remains to show that

is a linear redistribution operator. Given the values

(5.18) (RL—1)f° = —g,

has a unique solution. However, the unique solvability of (5.18) follows
from the Fredholm alternative. Indeed, the operator R is clearly bounded
on [L?([-N,N])]* (here k is the number of edges) by construction. The
operator £ is compact on [L%([~N,N])]* for the same reason as in the
case of two cells; it is associated with the solution of the heat equation.
Moreover, A = 1 is not an eigenvalue of the compact operator RL. Indeed,
each boundary operator L;y has norm less than one: ||L;o|| < 1. Therefore,
if we let M be the total number of edges, we have ||(RL)M|| < 1 and thus
RL may not have eigenvalue equal to one. [
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6 Approximation by the asymptotic problem

We now compare the function ¢5;, the solution of the approximate water-
pipe problem (4.4), to the stretched asymptotic boundary layer solution

fo(@,y) = f(H(x)/VE 0(x)).

Here f(h,#) is the unique solution of the Childress’ problems described in
Section 5.2 and Theorem 5.2. The function f(h,6) is smooth except at the
points (h = 0,6;;) that correspond to saddle points of the stream function
H, where f is discontinuous. This necessitates a careful local analysis near
the corners. Hence, we postpone the formulation of the main result of this
Section, Theorem 6.1, until we define all the local coordinates. Here we just
mention that we build our approximation as close to the Chilcress solution
f away from the corners — at distances larger than Me'/* with M > N.
We will use an orthogonal system (h = H/+/e,0j;) along each edge ejj, that
separates cells C; and C, and at indicated distances away from the corners.
However, a different coordinate system and a different approximation are
needed near the corners. We begin with the introduction of suitable local
coordinate systems.

6.1 The local coordinates

Observe that the advection-diffusion equation (1.1) has the following form

in an orthogonal system of coordinates of the form (h = H/\/¢,0):
0? 0 0 0? 0

(6.1) |VH|28—}£+\@AH8—£+5A08—£+5]V9]28—9‘§ — 8—£ =0
with J = V- H-V0 = |VH||V|. Therefore, in order to have at least a formal
approximation of (6.1) by (5.12) as ¢ — 0 we should have J ~ |[VH|?, or,
equivalently, [VH| ~ |V#| in the boundary layer |H| < N/e. We impose
the condition |[VH| = |V#,;| along the edge ej;,. However, the coordinate
81 introduced in such way may have a singularity at the end-points of €.
Therefore we will use these coordinates only away from the corners.

In order to perform a local analysis near the corners we may introduce
the local orthogonal coordinates (X,Y") in a d-neighborhood of a corner that
we fix at x = 0, so that near the saddle point we have

(6.2) H=X%*-kY?
Moreover, we may assume that the change of variables satisfies
(6.3) DX =U + 0(x), AxX =0(x)

with U a unitary matrix. Such change of coordinates always exists accord-
ing to the Morse lemma in a ball |x| < § near the saddle point with § > 0
sufficiently small. We may assume without loss of generality that the con-
stant k > 1. Then the separatrices are given by X = +v/kY in the variables
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\ .
. region |

FIGURE 6.1. The regions near the corner

(X,Y). In order to simplify the notation we will assume that actually at the
corner the function H has the form (6.2) in the old coordinate system (x,y)
and no change of variables is required. Extension to the general case using
the coordinates (X,Y) is straightforward, with the help of the estimates
(6.3), at the expense of slightly lengthier calculations. We omit them for
the sake of readability. Under our assumptions, the coordinate @, orthogonal
to H, is defined along the whole edge e;;, and is given explicitly near the
corner by

(6.4) 0 = By(zFy) .

The normalizing constant is chosen to be By = (k 4 1)k~ (*=D/CKk+1) 1t jg
fixed by the requirement that we have |V0| = |VH]| along the separatrices
|z| = VE|y|. With such a choice of By we obtain

k-1

(6.5) . (\%y) ey, ).

We will use the following three regions inside the boundary layer (see Figure
6.1):

(6.6) [={(z,y) €O : 0(x,y) < M*Vke}
is the region around the corner. The region
(6.7) 11 = {(z,y) € O : M*Vke < 0(x,y) < AM*Vke |

is the next closest, and

(6.8) 111 = {(x,y) € O+ AM*Vke < 0(z,y) }
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is the farthest from the corner. Region II] extends all the way to the
adjacent corner along the edge. The constant vk is included for convenience
in the definition of these regions, because

(k1) g =y 2, .2

(6.9) o= (" VEy) ™" ~ VE(? + )

inside the boundary layer {|H| < N+/¢}, as  ~ vky. Hence the boundaries
of the three regions are approximately parts of the circles: /x2 + y? =~
MeV/* and /22 + 42 ~ 2Me/%,

We now show that for distances larger than Me*/* away from the corner
inside the boundary layer (regions IT and III) the desired approximation
J =V0-V+H =~ |VH|?is valid. An elementary geometric calculation shows
that in region I7 U I1] we have
22 Ch h
— 1< ——<C—
ky? “M?2—h T M?%

1/4

(6.10) h <N,

as M > N. Combining the last inequality with (6.5), and using the form
(6.2) of the stream function H near the corner we have

h
(6.11) [VH]? = J] < C (2 + k*?) VeE
Similarly, we have that A is uniformly bounded in the same region (regions
Il and II1):

N
(6.12) |AG| < CW'
Observe also the following uniform bounds:
| — [VH?| h o |VH]? /]
6.13 —— < (C—, <C, —<C
(019 g T g

that we will need later. Here § = 0 is the coordinate of the saddle point.
Indeed, the inequalities (6.13) are trivially true, when |6] > §. In the ¢-
neighborhood of the saddle point we have (6.13) by using (6.11) and 6 >
C(z? + %?) in the boundary layer. Note that these estimates may not be
pushed all the way to the corner x = 0, that is, inside region I, as (6.10)
breaks down, and |V6| blows up at the saddle point except in the special
case k = 1. This is another reason why the Childress solution may not be
used at the corner.

6.2 The approximate solution

We may now present the main result of this section, Theorem 6.1. The
approximation to the solution of the full problem is constructed as follows.
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Let x be a smooth cut-off function such that x(r) = 0 for 0 < r <1 and
x(r) =1 for r > 4. We denote by x;; the saddle points of H and let

609 = S 160 (3atve) + 2 [ x ()| o

(6.14) &°(x) = ¢€“”p( ) = ¢n(%).

Here ¢5, is the solution of the water-pipe problem (4.4), the function f¢(x) =
f(H(x)/+/g,0(x)) is the stretched solution of the Childress problem, and the
function f7; satisfies the exact problem

(6.15) eAff—u- V=0

on the domain G = I U IT near the corner (see (6.6), (6.7)), that we again
fix to be at x;, = 0 in the local analysis that follows, so that

G:{x: X(M’Q?lﬂ) 751}.

The boundary OG consists of two parts: 0G,, that is part of the level set
|H(x)| = N/g, and 9G4 that consists of pieces of the curve || = 4M?/ke,
which is close to the circle [x| = 2Me'/4. We prescribe the homogeneous
Neumann boundary conditions for f& on G, and the Dirichlet boundary
condition f;k(x) = f¢(x) on 0G4. That is, f¢ coincides with f¢(x) on 9Gy.

Qualitatively, since the Childress solution is not smooth near the cor-
ners, we cut the approximation f at a distance M /4 M >N away from
the corners and glue into the corners solution of the true original equation
that coincides with the approximation on the gluing set. For the distances
between Me'/4 and 2Me'/4 we interpolate the two functions.

Theorem 6.1. The boundary layer approzimation ¢ given by (6.14)
approximates the water-pipe solution ¢% of (4.4) in the sense that there
exists a constant C' > 0 so that

6.16) / V5 (x) — VoS 2 dx
( [ o 600~ Vo5

C
< % (52‘1 4 gl/Ata | \/N82a + N3(el/4-a +61/22a))

Moreover, the interior constants f(fn’N for the water-pipe solution ¢° and
the constants K, y obtained from the asymptotic problem satisfy

(6.17)
|f{7€n,N o Km,N| < C\/E <62a + 51/4+oz + \/N52a + N3(51/4—o¢ + 51/2—2(1)) .

Finally, the asymptotic constants K,, N converge to certain constants K,
as N — oo, and, moreover, the interior constants K, of the true solution
converge as € — 0 to K,y,.
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We note, first, that the right side in the gradient bound (6.16) is of the
order smaller than O(e~'/2), the size of the gradient of the solution itself.
Second, (6.17) shows that for each N fixed the interior value of the solution
of the water-pipe converges as € — 0 to that given by the asymptotic solution
of the Childress problem at this V.

6.3 The proof of the approximation Theorem 6.1

The proof of Theorem 6.1 is fairly straightforward if long. The main
difficulty is the analysis near the corners — this is overcome with the help
of an explicit solution, the function fo constructed below in (6.34)-(6.35).
It mimics the behavior of the exact solution quite precisely and allows us
to obtain the necessary bounds. The rest of the proof is fairly routine. We
point out that many technical difficulties disappear when the corner is at
a right angle. This is best seen from the explicit expression (6.4) for the
local coordinate 8: when k& = 1 (the right angle case) it is smooth, otherwise
it is not. That is one of the reasons why the variational methods and test
functions used in [5, 6] for the estimates on the effective diffusivity worked
so well in the case of a square cell.

Bounds for the Childress solution

We begin with some bounds for the Childress solution. We may decom-
pose the function f at the corner xj; into a smooth and a discontinuous
component as

0, for h <0,
(618)  F05h) = Fan (O )+ Byesh). () = {00 1 S0

With the convention of Section 6.1 we have 0;, = 0. Here s(h) is the
Heaviside function, Bjj is the magnitude of the jump of f that appears
because of gluing together of two solutions that come from different cells, and
fsm is a smooth function, except for the corners, where fs,, is continuous.
Hence

(6.19) /_JJVV (85;:”)2 dh < C.

The function f solves the boundary value Childress’ problem inside each
cell, hence f;; converges exponentially to the corresponding constants Kj;
and K; away from the separatrix

|fij(h) — K| < exp(—=c|h]), h =0, [fi;(h) — K;| < exp(—c|h]), h <0.

Decomposition (6.18) implies that f satisfies the following bounds:

c || c

of
. < = | 2L < —.
(6.20) ‘ae = el 067|191
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These estimates follow from the explicit expression for the solution of the
heat equation on the interval —N < h < N with the Neumann boundary
conditions at h = £N, and with the initial data f(h,0) as in (6.18). We can
also estimate in a similar fashion, for 8 close to zero,

(6.21) 1£8) = FO) 12— n,n) < CV,

where the main contribution comes from the discontinuous part of f in
(6.18). Similar considerations lead to a better bound for fs,:

(6.22) | fom (8, h) — fo(R)| < CVO, where fo(h) = fam(h,0).
for all h € (=N, N).

Estimates on the corner solution

We will use the following bounds on the solution at the corner. The first
on provides a poor but sufficient for our purposes bound on its H'-norm.

Lemma 6.2. Solution of (6.15) with the boundary conditions as above sat-
isfies the following bound:

(6.23) 5/G |V f|2dx < CN /.

The second lemma shows that the corner solution is close to the Childress
solution.

Lemma 6.3. Solution of (6.15) satisfies the following bound:

N2
M

(6.24) IF = 11327y < C=%" + CMNEY* + CeM?.

where f is the Childress solution.

The proof of Lemma 6.3 is the main difficulty in the proof of Theorem
6.1. We postpone the proof of both of the above lemmas until after the
proof of Theorem 6.1.

Bounds for the remainder

The error function ®° defined by (6.14) satisfies an equation inside the
boundary layer Q5 = {|H(x)| < Ny/e} of the form
(6.25) eADPE —yu - VO = ¢°.
The function g°¢ = 0 for distances less than Me!/*
that is, in region I:

away from the corner,

(6.26) g° =0 in region I
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as both ¢% and f;; are exact solutions of (6.25). Furthermore, for distances
larger than 2Met/A away from the corner, that is, in region 117, the function
g° may be written in the h = H/ /e, 0 coordinates as

of of 0% f of

2 2Y J

[|VH| 8h2+fAHah+ A980+5|V0| 56 Jae
of of of O*f

_ 2_ 2

= [(|VH| ) +fAHah+ A989+5\V91 507 | -

It may be now estimated as follows. Using the first inequalities in (6.13)
and (6.20) we bound the first term in the first bracket as

f

- vEP) | <0

Similarly, using the bound /|0| > CM 51/ 4 we estimate the other terms in
the first bracket:

af 81/4 f \/—
<ol
VEAH G < O ST
and
0 f NG
2
Therefore we have in region 111
h c1/4 N l/A
. f1<Cl—5+—-—|< SIS
(6.27) lg°l < © lM2+M] ClM2+M

It remains to estimate the error term in region /1. There we have

¢F =X [EAfT —u-Vf)+2 [Vf-Vx—Vf V]

(6.28) +(fF =) eAx —u-VX] =91+ g2 + g3
The first term can be estimated as above:
h 1/4 N 1/4
(6.29) 9l <O |5+ <C s+ gv in region I1

since estimates (6.13) hold in region I1 as well. In order to estimate the
second term we use Lemma 6.2. Lemma 6.2 and the estimate (6.33) below
in region 11 allow us to bound the second term in ¢¢ in this region. Indeed,
we again have that the area where Vyx # 0 is bounded by CN+/e. Hence g5
is bounded as

051/2
M51/4

Ce 1

_Ce 1 VNe
Mel/* /e

VA

(6.30)  llgallz2rn) < (NvE)'? + (NvEe) P <c
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It remains to estimate g3, the third term in region II. This is done
using Lemma 6.3. Lemma 6.3 implies that the third term in (6.28) may be
estimated as

(6.31) lgallzcrry < IIf = FllzzanllleAx +u- Vx|l Lo

2
< C\/NM\Q/E + CMNe3/4 + CeM2.

By construction ®° is approximately constant (within C'//N3/2) on each
level set |H(x)| = N/ and it satisfies homogeneous boundary conditions.
Our goal is to show that these constants are small. Using (6.27), (6.29) ,
(6.30), (6.31) we obtain for ®°:

N el/4 N
Vo< |2dx < CN SRR [Re AL A
6/@(N¢g)' [Fdx < \/E<M2 M) ME

N2\/e
+C\/N\/5\/ vz CMNes/t 4+ CeM?,

Choosing
M=e"N,0<a<1/4,
we have
\/g / |V<I>E]2dx <C <€2a +€1/4+a + \/N€2O‘ +N3(€1/4_a +51/2—2a)> .
D(NVe)

This implies the first two statements in Theorem 6.1.

It remains only to verify the last statement in Theorem 6.1. However,
it follows immediately from (6.17) and the uniform in e error bounds (4.7).
Indeed, we have from these estimates

(6.32) K~ Kl < g +0(2).

This implies that the sequence K, y converges as N — oo in an elementary
way. Indeed, if it has two limit points A,, and B, then given any 6 > 0
we may choose ¢ so small that |K}, — K, y| < ¢ for all N > Ny. This in
particular implies that |A,, — Bp,| < 20 and hence K, x converges to a limit
K, as N — co. Then (6.32) implies that K, converges to the same limit
ase — 0. 0

The proof of Lemma 6.2

We write f = q + fen(6/(M?\/z/2)), that is we cut-off f at distance
Me'/*/2 from the corner. Here 7 is a cut-off function of the same kind as
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FIGURE 6.2. The incoming and outgoing parts at the corner

X. Then the function ¢ satisfies

eAq—u-Vq=—p°,

P =-neAf —u-Vf] = fleAn—u-Vn] =2V f*-Vn=pi+p2+ps
with the homogeneous Dirichlet boundary conditions on G4 and the homo-
geneous Neumann boundary conditions on G,,. Note that [p1| < ON/M? -
this term is estimated as the first term in ¢¢.The second term is bounded as

Ip2| < C, while the last one is estimated by |ps| < Ce3/4|V f¢|/M, because
|Vn| < C/(Me'/*). However, we have in the region where V7 # 0:

|VH| laf‘ CMe'/* 1 L C . C
oh NN NG

so that |p3| < 051/4/M. Observe that the area of the region where n # 0 is

bounded by CN/e, where the constant C' is independent of M. Therefore

we obtain, since ¢ is uniformly bounded as a difference of two bounded
functions:

N /
E/]Vq\de:/ qpsdx§C< 2+1+—>Nf<CNf
G G0 M

This estimate, combined with the bound (6.33) in the region where 1 # 0
proves (6.23). OJ

(6.33) |Vf°| <

of
+|vol ‘% <

The proof of Lemma 6.3

The boundary 0G4 consists of four parts: 8Ggl, j =1,...,4, one in
each of the coordinate quadrants. The flow u = (2ky, 2x) is incoming on
oG = OGZA and outgoing on G = OG}i’?’ (see Figure 6.2). We will
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show that the first term in (6.24) comes from the Heaviside function s(h) in
decomposition (6.18) while the second and the third terms in (6.24) come
from the continuous piecewise smooth part in (6.18). Hence we first prove
inequality (6.24) in the special case when f = 1 on G2 and f = —1 on OG4.
The values of f on 0G9"* are determined by solving the heat equation with
the Neumann boundary conditions at h = £V, for a time 0 = 4M 2\/ke and
the initial data f;,(0 = 0,h) = sgn(h).

We claim that both the function f¢ and the function f for such data are
very well approximated by an exact solution of (6.15) with u = (2ky, 2z) in
the form fo = fo(t), t = 2 — Vky. It mimics very precisely the behavior
of f¢ with the discontinuous data as we are considering. The function fo
satisfies

(6.34) (1+k)ef) +2Vktf) =0
so that
t \/%82

The constant a(k) is chosen so that fa(400) = 1. Observe that fo approx-
imately satisfies the Neumann boundary conditions on the 9G,, part of the
boundary:

(6.36) %

N
S Cexp (_CMT\/E> on 3Gn
Note also that
(6.37) |fa — f7| < Cexp{—CM?*c1/%}

on the inflow boundary, as follows immediately from (6.35), as |t| ~ CMe!/4
on Gil”. In order to show that fs is close to f° on the outflow boundary Gil’?’
we first observe that the value of f¢ on (G 3 are very well approximated by
the anti-derivative of the heat-kernel on the whole real line. Let

F(0.h) = ﬂlﬁ [ e g6y

be the solution of

of  o°f F(0 B —

% = m7 h € R) f(o) h) - Sgn(h)
Then we have
CN?

\f(9:4M2\/E,h) —f(9:4M2\/E,h)| < Cexp <_M24\/§

>, [h| <N
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on the outgoing boundary. The function f satisfies an equation along a

curve € = const of the form

0? h 0 =
=— =-1 =1.

il = —ggar s f(=00) = —1, f(+00)

Now, in order to show that fo is uniformly close to f (and hence to f¢ and

f) on the curve {|§] = 4M?,/e} we observe that fo also satisfies an equation

along this curve of the form

(6.38)

9 . c(h)VE+h(1+cy(h)) 8 _
(6.39) oafr=— TN a2 h=H/Ve
with
N
(6.40) ()] < C, fea(W)] < Cqg

This is shown as follows. Introducing the variable s = =+ v/ky we note that
along the outflow boundary 6 = const. Parametrizing G5 as s = s(t) we
have

ds  (1+k)t—(k—1)s

At~ (1+k)s—(k—1)t
A straightforward estimate shows that

(6.41) t| < CNeY/* /M, |s| ~ CMe'/* along GG,
Hence we obtain

d
(6.42) C; < j < (s, along OGS,

We also verify by a direct calculation

2

(6.43) C; < sd < Cy along OG9™.

dt2
Parametrizing now 9G9** in terms of H = H (t) we may re-write (6.34) along

IGI as
dH\? d2 f2 d’H \ dfs
1 l Wt + (1 L —
b () G+ (2R e ) o
Using the relation H = ts(t) we obtain

d? f
1 _
e( —|—k)<s+tdt> —i

S ds dfa
+ 2\/Et<s—l—a) +5(1+k)< o HW)LI_H 0.

This may re-stated as

i (H ° +<6(t)>d—fQ:0

6.44
( ) “dH? (14 k)s? s+ ts; dH




46 A. NOVIKOV, G. PAPANICOLAOU AND L. RYZHIK

with
Cs(t) — L ( s )2 (23t + tStt)-
2Vk \ s +ts
Using the estimates (6.41), (6.42) and (6.43) we obtain
s N
-1 <C—5, |CC(1)| <
| zogn ¢l <ec
However, we have along the outflow boundary, using (6.9) and (6.10)
(6.45)
vk vk 1 1
= = —(1+4+co(H))=————(1+co(H
(I+Fk)s2 (14 k)(z+VEy)? 49( () 16M2\/E( ()

with |c,(H)| < CN/M?. Then (6.39) and (6.40) follow from (6.44), (6.45)
and the bounds on ¢, and (* above.
Equations (6.38), (6.39) and the bounds (6.40), together with the bound-

ary conditions for f and fo at infinity imply that

N 61/4
6.46 —ff1<C|—+—
on the outflow boundary. We now let 7(x) be a function such that
on 0f2 Ceto
ol =2l <
an G 8n oG, N

This is possible because the bound in (6.36) is exponentially small in e.
Then the function s = fo — f — 1 satisfies

08100
|5AS—U'VS|:|_5A77+U'V77| ST» |5|8Gd
N el/4 0s
< —s — a_ = U
<ClhE* Il o . 0

The maximum principle implies that then |s(x)| < C [N/]M2 + 81/4/M} for
all x € G. This is the first contribution in (6.24).
Let us now discuss the contribution of fg,,. We assume that
fTJ“Ek|8Gd = fom.

Inequality (6.22) implies that the boundary conditions for (6.15) on the
Dirichlet’s part differ from f,(h) no more than C'Me'/* point-wise. Hence
by the maximum principle

1f5% — fall2(e) < CMNe®*,
where f3 solves (6.15) with the boundary conditions
f3(X) = fO(X), x € 0Gy.
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The function f,(h) is well-defined on the whole G so that u -V f, = 0 and
it satisfies the homogeneous Neumann boundary conditions everywhere on
0G,. This allows to estimate the H' norm of f3. Multiplying the equation

(6.47) 5Af3 —Uu- Vfg =0

by f3 — f, and integrating by parts we have, using (6.11),
IV fallaiey = [ Vfa- ¥ fudndy < CIIV L] oy

RN VHP (0f,\? VE
o [T

AM?2\/e af, AM?\/e )
(6.48) < —/ / (—) dhdf < _/ 6 < CM?.

We now once again multiply (6.47) by f3 — f, and integrate over each of the
four disconnected parts G , ¢ = 1, 2,3, 4, of the domain

Gy = {(a,y) € U+ AMPVE -5 <6 <AM*VE) = UL, G5 C 1T
On each Gf; we have

(6.49) s/l(f fo)af?’dS—s/ IV il dx+5/ VsV odx

Ny O RS

, ds =0,
I

where I§ = {(z,y) € Q5 NIGS : O(x,y) = 4M?\/e —§}. Since (u-n) = %[yl
with the same sign in each of the four connected components, (6.48) implies

(6.50) W”Q)ds<s/|f — ol f‘ds+0 M2
ls
Changing variables, (6.50) may be re-written as
NVE Jul(fs = fo)? dp
6.51 / e e 4M2 -9

4M —0) == M=.

Ny/e
SE/ ‘f fo|
~N\E

Integrating in & € (0,3M?2,/€) and adding up the resulting four inequalities
we obtain

(6.52)

ul(fs — fa) dpde dpd
/11 2 \VH\ / | f3 = fol

C 3/2M4
vH "

( ) 7
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Once again using (6.11) we may re-write this as

(6.53)
‘u|(f3_fo)2 afB
| R o Hlax < [ 1= 1l 5

However, we have CyMel/4 < lu| = [VH| < CyMe'/* in region II so that
the above together with (6.48) imply

1
ME [ 15a foPdx < ceMeV o [ 17 < pfax S [ (9sPax]
I 1 aJir
+Ce32 M2
We choose o = M/(2C%*) and obtain

(x)|VH|dx + Ce3/2M*.

(6.54) / \fs — fo2dx < CeM? + Ce¥? < Cel?
II

which is the third contribution in (6.24). This finishes the proof of Lemma
6.3 since || fo — fEH%Q(H) < CMe'/*N /e - that contribution is included in
the second term in (6.24). O

7 Approximation of the dissipation rate by the water-pipe
network

We show in this section that the total dissipation rate of the full advection-
diffusion problem

(1) { eAT® —u-VT® =0, in Q C R,

T¢(x) = Th(x), x € 09,

may be approximated by the dissipation rate for the water-pipe model
eATY —u- VT =0, in QfF C Q,

T (x) =To(x), x € 09,

OTR(x)/0n =0, x € L(N/e),

LINVE) = {x€Q: [H(x)| = Nyih

posed in the smaller domain:

Y ={xeQ: [Hx)| < NVE)

While this result is not surprising in itself, given that the water-pipe network
provides an L*°-approximation of the full problem, remarkably, the error in
the approximation of the dissipation rate is independent of the flow inside
the cell, that is, outside the water-pipe model itself. This is the main result
of this section.

Recall that for the solution of the advection-diffusion problem (7.1) the
dissipation rate is defined as

D*(u, Ty) = £(|VT**)q

(7.2)
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where
(e = [ Fexdx

Similarly, we define the dissipation rate for the solution of the water-pipe
network problem (7.2) as the total dissipation rate:

Diy(u, To) = (| VT2,

The dissipation rates for the full advection-diffusion problem and for the
water-pipe model have the same limit:

Theorem 7.1. For any u, Ty sufficiently regular, there exists a finite limit
(7.3) lim D" (u, To)/v/z = D*(Tp).

Moreover, if N = N(g) — oo, as € — 0 then

(7.4) lim DS (u, Ty)/V/E = D*(T),

Here D*(Tp) is the quadratic form of the Dirichlet-to-Neumann map for
the asymptotic Childress problem. It is defined explicitly in (5.11) in the
two-cell case — this definition may be extended to the general case in a
straightforward manner. In the case of a smooth boundary 02 Theorem 7.1
implies the convergence of the Dirichlet-to-Neumann map D* : HY2(9Q) —
H~/2(0Q) in the limit ¢ — 0. However, unfortunately, we do not have the
bounds of the form D*(Ty) ~ || 1ol g1/2/+/€ for a finite € > 0 and it is not
clear if this is because of the proof or if there exists a real obstacle to such
a bound.

The existence and equality of finite limits (7.3) (7.4) can be obtained
from the construction of the approximate solution in Section 6. The main
result of this section is the following statement about the error. Theorem
7.1 implies that

(75) ’DEJ-:V_DE‘/\/ESCE(TO)U7N)7

with C* — 0 as € — 0 and N = N(e) — oo. However, a priori the error
C*¢ may depend on the flow inside the cell, away from the separatrices. The
next theorem shows that this is not the case.

Theorem 7.2. The water-pipe model approximates the dissipation rate with
an error that is independent of the flow u outside of Q5.

The proof relies on variational techniques. We construct variational min-
imum and maximum principles for the dissipation rate. Using solutions of
the water-pipe model, we construct trial fields which depend on the flow u
only in ©%. These trial fields give upper and lower bounds on the dissi-
pation rate, and as ¢ — 0, N — oo, these bounds have the limit D*. We
conclude that the error of the water-pipe model is determined by the flow
u in Qf only. For example, if we choose N = ¢7% 0 < a < 1/2, then the
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error is determined by u in the neighborhood of the separatrices |H| < &P,
B=1/2—a>0.

The above results may interpreted as the approximation of the
quadratic form associated to the Dirichlet-to-Neumann map of the
full advection-diffusion problem by that of the water-pipe problem.
The latter, in turn, converges to that of the Childress problem
(defined in (5.11) for the two-cell case).

We now turn to the two main technical details of the argument: the
variational principles and the trial fields.

7.1 Variational principles

We derive here saddle-point variational principles for the dissipation rate
D®. The method follows the general ideas of [3, 5, 6, 13]. The first step is
to introduce the adjoint problems for (7.1) and (7.2), which are [5, 6, 14]
the same advection-diffusion equations but with the reversed advection: u
is replaced by —u. The adjoint problem for the advection-diffusion problem

(7.1) is:

(7.6) {amﬁ+wvﬁ;nﬂnﬂcw,

T¢(x) = To(x), x € O,
Let us use the ”symmetrization” [3, 5]:

AEYE

(7.7) T+ 5

and define E* = VT*. We dropped the superscript ¢ in the notation of the
symmetrized temperature to simplify the notation. The functions T and
T~ satisfy the boundary conditions

TH(x) = To(x), T~ (x) =0, x € 90.
The gradients E* obey

(7.8) V. (E*+HET)=0

170 H
€ _
= (_ . 0).
It is easy to check that (7.8) are the Euler-Lagrange equations of the func-
tional

where

(7.9) We(ET,E) = (|Et[))q - 2(E~ -HE")g — (|E"[))a.
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The dissipation rate can be determined as the the value of this functional
at its saddle-point:

Df =¢ min max W¢(ET,E7),
EteVt E-eV-

(1.10)  VH={E* =VTt, T* € H'(Q), T*(x) = Ty(x), x € 90},
Vo ={E"=VT", T~ € H'(Q), T™(x) =0, x € 99}
Indeed, if E* solve (7.8), then
(7.11) DF == ((IB M+ (B ).,
and )
(IE7[o=—(E" HE")q,
hence for such E*
Df =eWS(ET, E7).
Following the technique of [3, 5] we use the partial Legendre transform to

reformulate the min-max variational principle (7.10) as a min-min and a
max-max principles. The max-max principle is

(J+7 Ei)?

Df =¢ max max Wg,..
JteWt E-eV-

(7.12) We_ (J*,E7) =2/89T0J+-nds— (J* —HE o — (B[,

max
Wt = {J+, vV.Jt=0, Jt e L2(Q)},
while the min-min variational principle is

Df=¢ min min Wy (ET,J7),
EteVt J-eW~—

(7.13) Wen(E*.J7) = (|E* o + (|17 —HE[")q,
W = {J—, V.J =0, J € L2(Q)}.

The former allows us to obtain the lower bounds for D¢ while the latter

produces the upper bounds. As a consequence we have

(714) gwrilax(‘]l—gwer’ El;wer) < D® < 5W§11H(E1TPP€T’ Jl?l’peT)
for any trial fields Ef, .. € V*, E_ e V7, Jr € Wt and J,,., €
W-.

7.2 The trial fields

The classical approach to variational bounds is to find some “good” trial
functions Ejpper, B ers Jlﬁwer, Jipper and apply inequality (7.14). A suc-
cessful choice of the trial functions leads to tight bounds, and it usually
relies on specific features of the problem. We construct the trial fields based

on the solution of the water-pipe problem.
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Let T solve (7.2) and T]‘i, be the solution of the adjoint water-pipe
network problem:

eATy +u- VT =0, in Q5 C Q,
(7.15) T5(x) = To(x), x € 09,
OT5(x)/0n =0, x € L(N/E).

We define the constants K75 and K 5 as the averages of T, and Tﬁ, over the
streamline £;(N+/e) = L(N+/e) NC;:

1 . 1 -
K= om0 S T AN Jeyne YO
As we have shown previously, Ty (x) and T (x) are uniformly close to K H
and K7, respectively, along £; (Ny/e). Let Tj, and T}, be the solutions of
the Poisson equation in 25, with constant Dirichlet boundary conditions on

the interior boundaries:

AT = AT, =u- VT, x € QY,
Th(x) =To(x), x € 09,

Tk (%) = Kj, x € Lj(NVe),

eATE = eATS, = —u - VTS, x € QY
T5 (x) = To(x), x € 09,

Tk (x) = Kj, x € Li(Ne).

(7.16)

Let us denote the symmetrized temperatures as
TS £ T% . Ts +T%

2 K 2

We can now define the trial fields for the upper and lower bounds. For
the upper bound we take

{ Ef . =VTE, T

TF =

upper wpper = VI + H°VT}, in QF,

+ . — . .
Epper = 05 Jypper = 0, otherwise.

(7.17)

and for the lower one

(7.18) { Eioper = VT, I oo, = VT +H VT, in QF,
: e

wer = 05 Jower = 0, otherwise.

By construction, the trial fields £ and J given by (7.17) and (7.18) satisfy
E* ¢ V*, J* ¢ W (here we dropped the subscripts upper /lower). Indeed,
the only nontrivial property we have to check is that V - J* = 0 weakly.
Equations (7.16) imply that J* are indeed divergence-free away from the
level set |H(x)| = Ny/e. We have to verify that the normal components of
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J* agree on the two sides of this level set. The inner normal component
n - J* = 0. The outer normal component is

H(x)
n-JE =n (Vs (x) + HEVTE(x) ) = n HVTE () = ———~—u-VTE =0,
(V73 K09) = VEG) R
as T ?5 is constant on the level set. Hence Jfgw o € WT, and Jopper € W

Lemma 7.3. There exist the finite limits
hm meax( lower> Elower) D* hm \/_Wmm( upper> J;pper) = D"
where N = N(g) — oo.

The proof of Lemma 7.3 again follows from our previous asymptotic
analysis and we do not repeat the details. [J

It remains to show that the error between D% and D° depends on the

flow near the separatrices only. However, since
‘Wmin Ju DE’ S Wmin( Ju ) - Wmax( + £

upper? upper) upper> Y upper ‘]lowe'r’ lower)7

and all JloweT, E-

towers B Jpper depend only on the flow inside €25, the
error

uppers “upper

|Wmin( upper» Ju_pper) D€|

also has this property. Finally, multiplying the equation
eATN, —u-VTy =0

by Ty and integrating by parts we obtain
(VTy - VTy)as, =0,

and therefore

2 2
Div == (VI o, + (VI3 o, ) = Wi Elpers Tiper)

2
+26(VT - (VT = VT )as, + (VI = VI o

Hence we have

_ D*
|D€ - ?V’/\/E < ’\/ngiH( upper> Jupper) %|

B VE(v s - 9 + VAV - 9

Since all the terms on the right-hand side of the last inequality tend to zero
as € — 0 and depend only on the flow u inside Q%;, Theorem 7.2 holds. [
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