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Abstract

In this paper we review and clarify some aspects of the asymptotic
analysis of the compressible Navier Stokes equations in the low Mach
number limit. In the absence of heat exchange (the isentropic regime)
this limit is well understood and rigorous results are available. When
heat exchange is considered different simplified models can be obtained,
the most famous being the Boussinesq approximation. Here a unified
formal justification of these models is presented, paying special attention
to the relation between the low Mach number and the Boussinesq ap-
proximations. Precise conditions for their validity are given for classical
problems in bounded domains.
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1 Introduction

It is widely accepted that many flows of interest can be considered as incom-
pressible. This assumption is useful as it makes the problem much simpler
than if a full compressible flow is considered. For ideal fluids, in the absence of
heat sources (the isentropic case), solutions of the incompressible Navier Stokes
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equations can be found as the limit of solutions of the compressible ones as
the Mach number tends to zero under certain assumptions on the initial data.
Rigorous mathematical results of this type were established in [14] (see also
[20]).

When heat exchange is taken into account, the limit is quite different, since
the energy equation is not uncoupled and one needs to keep the state equation
to close the system. The small Mach number limit gives rise to a splitting of the
pressure into a constant-in-space thermodynamic pressure p** and a mechanical
pressure p that has to be used in the momentum equation. This leads to a
removal of the acoustic modes and the flow behaves as incompressible, in the
sense that the mechanical pressure is determined by the mass conservation
equation and not by the state equation. However, large variations of density
due to temperature variations are allowed. This limit has been studied first in
[30] in the inviscid case, and generalized to the viscous case in [28]. A rigorous
derivation including combustion was presented in [21]. This zero Mach number
model has also been presented in [10] and in [35]. The numerical implications
of this limit have been studied in [15] and in [25], for example.

However the most widely used model in the context of thermally coupled
flows is the so called Boussinesq approximation proposed in [6]. Since that
moment, many authors have looked for a formal justification of the Boussi-
nesq approximation. Expressing the thermodynamic variables as the sum of a
constant static part and a fluctuating part resulting from the motion, it was
shown in [32] that for a thin layer of fluid (thin in comparison to the scale of
variation of the static fields) the Boussinesq approximation follows. However
density variations are retained in the momentum equation even when they are
of higher order based on physical arguments and not on a limiting process.
The first attempt to present a rigorous derivation of the Boussinesq approxi-
mation was performed in [24] introducing an expansion in two parameters, ;
and €9, of the full compressible equations. The Boussinesq approximation is
found to the lowest order in both £; and 5. Several problems of this approach
are described in [29]. On the one hand, ; ~ 107 and &, ~ 107! for typical
fluids in a standard Rayleigh Bénard experiment, indicating a second order
approximation for £; to have the same order as a first order approximation for
£5. On the other hand the starting point of Mihaljan’s approach is the com-
pressible equations but using an equation of state that relates temperature ()
to density (p) only. As noted in [4] and in [3] if p = p () convexity inequalities
on thermodynamic potentials are violated. The Mihaljan’s approach was im-
proved first by Malkus (in an unpublished work mentioned in [29]) and in [29].
The new ingredient was the selection of an appropriate reference state. In [12]
a derivation of the Boussinesq equations was presented taking a reference state
into account and allowing temperature and pressure dependent properties. We
note that all these works are concerned with natural convection as the velocity
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is made dimensionless using another variable as scale (viscosity or gravity, for
example). An asymptotic justification of the Boussinesq approximation was
developed in [36, 38, 39] and in [4, 5]. These developments dealt first with
polytropic gases (in [36] and [4]) and the main conclusion was that the Mach
number is a small parameter in the Boussinesq approximation. An asymptotic
derivation of the Boussinesq approximation for liquids was then presented in
[37]. Finally a unified approach for liquids and gases was presented in [5]. An-
other widely used model, the anelastic approximation, was proposed by [1] and
[27] and has been used for a long time in the context of atmospheric flows (see
also [9] and [11]). This approximation removes the height limitation present
in Boussinesq’s model.

A detailed analysis of the many aspects of low Mach number asymptotics
was recently presented in [40]. Apart from the standard M? expansion, these
aspects include singularities of this limit such as the behavior of a flow in the
vicinity of the initial time or in the far field. In particular, the problem of slow
motions in the atmosphere, analyzed in chapter 6, and the Rayleigh-Bénard
problem, analyzed in chapter 7, are described by the Boussinesq equations, but
the asymptotic analysis is different in both cases. This is due to the choice of
the scales that define the flow and to the definition of a reference state about
which the perturbative scheme is developed. The selection of a basic flow state
and the analysis of the resulting perturbation problem is a useful procedure
when a stability analysis is performed, but it is unnecessary, and in some sense
confusing, when simplified models are derived by asymptotic analysis. In this
work we present a unified asymptotic analysis with two particular ingredients
that permit its application to different particular problems. In a first place,
we do not introduce any reference state “a priori”, but instead we find the
reference state as a consequence of the limit. Secondly, we discuss the choice
of scales after the asymptotic development, which allows us to understand
different problems in the same context.

In the next section we formulate the problem and in section 3 we present
a low Mach number asymptotic analysis of the Navier Stokes equations. We
conclude with some remarks in section 4.

2 Problem definition

The flow of a compressible fluid in a domain 2 is described in terms of the
velocity (w), pressure (p), density, and temperature fields (bold characters
are used to denote vectors and tensors). These fields are solutions of the
compressible Navier Stokes equations that describe the dynamics of the system
and that are statements of conservation of mass, momentum and energy and a
state equation relating the thermodynamic variables, described in [2] and [19].
These equations of motion can be written in dimensionless form as stated
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by the 7 theorem proved in [7]. If we have r different units and we take n
reference values, we have n—r dimensionless numbers defining classes of similar
solutions. Our approach is based on taking a different scale for each field and
for each dependent property introducing the Strouhal, Mach, Reynolds, Péclet,
Froude, heat release and temperature variation numbers, defined as

lo Ug Pottolo
uoto vV/Po/ o I
P_ PocpoU0107 Fo_ Y0 o toQo = Ad
ko vV golo PoCpo Vo Yo

where ly, to, po, Po, Yo, %o, 140, Ko, Cpys G0, Qo and AU are the scales of length,
time, density, pressure, temperature, velocity, viscosity, conductivity, constant
pressure specific heat, external acceleration and external heat and temperature
variation respectively (pp, po and ¥y are assumed to be related by a state
equation). We stress that we do not assume the existence of all these reference
scales because if a reference scale is not available, its value can be defined
eliminating a dimensionless number. For example, if an independent time scale
is not available for a particular problem, we can define it from the velocity scale
taking S = 1 or, if the velocity scale is defined in terms of the fluid properties,
we could take M = 1 as it is done in [22], where compressibility effects in the
Rayleigh Bénard problem are studied. The system of equations to be solved
reads

S% 4V (pu) =0 )

p (s%—'; bu- Vu) 4 %Vp - Pl{v  (2per(w)) = —%pfz )
pe, (3% fu- w) 189 (s% fu Vp)

+%2® - 5V (kYY) = HSQ (3)

where 2 = (0,0,1), e/(u) = € — (V- w)I is the deviatoric part of the
rate of deformation tensor (e is the symmetric part of the velocity gradient,
e(u) = 1 (Vu + Vu')), 3 the thermal expansion coefficient (made dimension-
less using the temperature scale) and ® is the Rayleigh dissipation function
defined as ® = 2pe/(u) : e/(u) and I' = po/ (pocp,Vo)which depends on the
state equation. In the case of an ideal gas p = p and
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The boundary conditions for the momentum equations are

u=up on I'Y (4)
1 1 1 u
_WPI + P—{Qus/(u) ‘n = Wt on I'y (5)

where I'¥ is the Dirichlet part of the domain boundary where the velocity is
prescribed to up (made dimensionless using ug), I'% is the Neumann part of
the domain boundary where the traction is prescribed to ¢ (made dimensionless
using po), 00 = T¥ UTY is the boundary of the domain and m its exterior
normal. In the same way the boundary conditions for the energy equation are
of the form

9 = 1+edp on I'Y (6)

1

phn -V = HSq on Iy (7)
where I'}, is the Dirichlet part of the domain boundary where the temperature
is prescribed to ¥p (made dimensionless with 9), I'% is the Neumann part of
the boundary where the heat flux is prescribed to ¢ (made dimensionless using

Qolo) and 9Q =T, UT?Y,. Finally initial conditions are given by

§(2,0) =& (z)

foré =u,{=p, E=pand £ =1.

Having defined the equations of motion and the boundary conditions in
general, let us consider some particular problems to illustrate the direct appli-
cation of the unified scheme we develop in the next section. We are interested
in natural convection problems and we consider two examples. The first one is
the differentially heated cavity studied in [8] and [18] that consists of a rectan-
gular cavity whose left (hot) wall has a fixed temperature ), and whose right
(cold) wall has a fixed temperature ¥.. Upper and lower walls are adiabatic
and initially the gas is at rest with a temperature ¥y and density py. The sec-
ond one is the well known Rayleigh-Bénard problem (see [16]) which consists
in a layer of fluid between two infinite horizontal walls. On the lower wall a
higher temperature () is imposed whereas on the upper one a lower temper-
ature is imposed (¥.) and again, initially the gas is at rest with temperature
¥y and density py depending linearly on the vertical coordinate. However, we
are also interested in forced and mixed convection problems in which a velocity
field is prescribed on the boundary leading to the so-called Poiseuille-Rayleigh-
Bénard (PRB) problem (see [26]). Although several boundary conditions can
be applied, we assume a prescribed Poiseuille velocity profile on the inlet and
prescribed temperatures on the upper (9.) and lower walls (J5,). We assume
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initially a Poiseuille velocity distribution in the whole channel and, as in the
Rayleigh Bénard problem, an initial temperature vy and density py depending
linearly on the vertical coordinate.

Let us finally mention the class of problems that involve slow atmospheric
flows described in [40] in chapter 6 and references therein. This is an entire
subject that we will not consider here except in what respects to the selection
of the reference state.

3 Asymptotic analysis

The limit when the Mach number tends to zero can be found using standard
procedures of asymptotic analysis described for example in [13]. The first step
is to expand all flow variables in power series of the small parameter considered

(6, M) = O (z,t) + MEW (z, 1) + M*¢P) (,t) + O(M?) (8)

foré =u,{=p, E=pand £ =1.

This asymptotic setting cannot be used in any situation and in particular
we have to mention the problem of the behavior near the initial time. In this
case it is necessary to introduce a fast time scale 7 = ¢/M and assume an
expansion of the form

¢ (x,t, M) = €O (@, t,7) + MEW (, ¢, 7) + M2¢® (2,8, 7) + O(M?)  (9)

This is done in [38] and [25]. We also have to mention the problem of the
behavior of the flow in the far field when unbounded domains are considered.
In this case it is necessary to introduce a long space variable n = Mz that
“looks” to the infinity and to assume an expansion of the form

¢z, t, M) = €9 (@, n,t) + MEW (m,m,t) + M*¢P (z,m, t) + O(M?)

This is done in [15] and [23]. The objective of these variables is to separate
scales and to perform a multiple scale analysis of the problem. The multiple
scale analysis of the compressible Navier Stokes equations is of crucial impor-
tance to analyze acoustic phenomena that involve a fast time scale and the
propagation to the infinite. We do not consider the acoustic problem here but
we will include a long space variable 7 = Mz in the 2 direction to include the
case of slow atmospheric motion considered in [40]. Therefore, we propose the
expansion

¢ (z,t, M) = €O (z,n,t) + MED (z,m,t) + M2® (z,9,t) + O(M?)  (10)

that in a bounded domain reduces to 8 simply omitting the dependence with
n, and we have

o 9£0) 90 He)
_5 = S +(€ + S )M+
0z |y 0z

o) He2)
(5 S

M? M?
on 0z ) + OO

on 0z
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Any physical property x (where x can be u, k, ¢,, or 3) can be expanded as
X (9,p) = X7 + My + M*x® + O(M)

where x(© = x (9@, p@) and x? depends on £ and on the derivatives of x
with respect to the temperature and pressure.

The second step is to substitute expansion 10 into equations 1 to 3 and
to require that all terms in the expanded equations that are multiplied by
the same power of M vanish to obtain a hierarchy of equations. When the
Mach number tends to zero and the rest of the numbers remain O(1), keeping
the first set of equations of the hierarchy, we obtain the low Mach number
approximation discussed in subsection 3.1. The same procedure is followed
when other numbers (apart from the Mach number) tend to zero at the same
time but different results are obtained depending on the relation between them.
The Boussinesq and the anelastic approximations, discussed in subsections 3.2
and 3.3 respectively, are obtained when also F, H and eventually € tend to
zero. These numbers represent the strength of the external driving, either by
volumetric forces (F and H) or by the boundary conditions (¢). In order to
obtain all these limits in a unified way, let us consider the expansion of the
compressible Navier Stokes operator (i.e. the left hand side of 1 to 3)

e Continuity

ap(O)

S@t

+V - (Ou0) = 0M°)  (11)

e Momentum

M2Vp» = O(M~?) (12)

0)
M~ (ap 2+ Vp<1>) = OM™h) (13)

on
ot on
1
_P_{V . (2u€/(u(0))) = OM?) (14)
e Energy
590

0
OO (Sag_(t) . pr))

_ %V L (KOWIO) = O(M) (15)
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Each term in the operator expansion must be equal to a term of the same
order in the external forces as shown in the following subsections. The state
equation, in the case of an ideal gas, is expanded as

(9(1) . p(O) — p(O)Qg(U)
(’)(M) : p(l) _ p(0)19(1) + 19(0)p(1)

3.1 The low Mach number approximation

This case is defined by M — 0 ,F = O(1), H = O(1) and € = O(1). Then
the external forces are O(1) and from 12 we have p® = p©(n,t) whereas
from 13 we have p(t) = p(l)(n, t). The multiple scale analysis in an unbounded
domain is presented by [23]. In a bounded domain we have p® = p©(¢)
and p" = pM(t) which becomes irrelevant and can be taken constant (it
is not necessary to solve the resulting system, as shown below). Therefore,
the M? expansion presented in [30], [28] and [21] is recovered. The pressure
splits into two contributions: p®, a reference thermodynamic pressure and
p? . a mechanical pressure. The first one, constant over the whole domain,
changes its value only by global heating or mass adding as shown below. The
mechanical pressure component p® is determined from a velocity constraint
playing the same role as in incompressible flows. In the zero Mach number
limit a system of equations for p(®, 9@ p® and w® has to be solved.

The reference pressure p(©, also called thermodynamic pressure, depends
on the boundary conditions of the problem. If I'% £ ) the thermodynamic
pressure is determined by the boundary condition. This can be seen introduc-
ing the asymptotic expansion 8 in the boundary condition 5, from where

O (M) : PO = O ., (16)
oM™ : PV = ¢ (17)
1

This justifies what was noted in [30]: if the domain is “open” to the atmo-
sphere, the reference pressure is determined by the external pressure. In a
“closed” domain (I'¥ = () the thermodynamic pressure is determined by a
global balance. Using the zero order mass and energy conservation equations
and the state equation an equation relating the velocity divergence and the
thermodynamic pressure can be found. In the case of an ideal gas, this con-
straint is
1 dp©® 1

+ =V (OWvy?) + HSQ (19)

Oy . 4 —
b v v odt P
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This equation, integrated over the domain gives an ordinary differential equa-
tion for the reference pressure. In the case of an ideal gas this equation is
explicit and given by

Vo, dp® 1
p<o>/ w® .= _r2g% +_/ q<0>-n+HS/Q (20)
20 Y dt P a0 Q

where Vg = meas (2) is the volume of the domain and q(*) is the zero order
term of the heat flux on the boundary (either prescribed as boundary condi-
tion or computed from the temperature). In general this equation will be an
implicit equation for the reference pressure. In the case of an ideal gas, a phys-
ical interpretation is possible. The constant-in-space thermodynamic pressure
changes in time due to the mass addition (subtraction) or to the domain ex-
pansion (contraction) (left hand side term) or to heat addition (subtraction)
either by the boundary (second right hand side term) or by volumetric sources
(last right hand side term). Note that in a closed flow without mass addition
or domain expansion the first term in 20 vanishes. The asymptotic expansion
8 applied to the initial pressure defines initial conditions péo), pél) and péQ) for
p©@ pM and p®. If the zero order initial pressure is not uniform, there is an
initial transient that should be studied by a multiple scale asymptotic analysis
introduce a fast time scale 7 = t/M as mentioned before.

If we consider a non-conducting fluid in absence of heat sources, the case
of open flows or the case of closed flows without addition of mass or domain
expansion, we have a constant thermodynamic pressure and 19 gives

V-u® =0

The system to be solved, called the non-homogeneous Navier Stokes equations
by [19], is given by

V-u® =0
900
S gt +u® . vy =0
oul® 1 1 (.
SO (s ) Vu(tn) F - L9 (2pe(u)) = L0

Further, if the density distribution is initially constant, it remains con-
stant for all times and we have the homogeneous incompressible Navier Stokes
equations

V-u® =0

0
p (S 0 | . Vu<0>) +Vpl? — %{V  2uOe(®)) = —

(OF
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However, in the general case of a conducting fluid, the system to be solved
is made up of the zero Mach number equations, given by

900
S g + V- (pOu®) =0
50 (2% 0 a4 v Ly (zﬂ(ms,(um))) __1 oy
ot R F?2
o9 dp'
p(U)C;O) ST + 4. wvyO ) — g9 sE— p?
ot dt
—EV - (KOw9©) = HSQ
which has to be completed with the state equation p© = p@9©where the ther-

modynamic pressure p( is either given by 20 or determlned by the boundary
condition 16.

This system of equations does not present acoustic phenomena that are
present in a compressible flow as was shown in [30], [28] and [25]. Acoustic
phenomena are pressure and density waves of small amplitude and fast propa-
gation velocity (the sound speed ¢) that satisfy the compressible Navier Stokes
equations. It is easy to see that a wave equation for the pressure can be de-
duced from the full compressible equations taking the temporal derivative of 1
and 3, the divergence of 2 and using the state equation. When the Mach num-
ber is small the hyperbolic wave equation for the pressure becomes an elliptic
equation for the first order pressure p'®, thus showing the implicit (“incom-
pressible” or “mechanical”) character of this pressure component. It is not
an evolving variable but can be understood as an implicit Lagrange multiplier
determined by the mass conservation.

3.2 The Boussinesq approximation

This case is defined by M — 0, F2 = O(M), H = O(M) and ¢ = O(M).
In order to study this limit it is useful to introduce the Boussinesq number,
defined as

Poglo _ %2
Po F?2

B =

This number was defined first in [36] but its importance in vertically stratified
flows was already noted in [1]. Note that M — 0 with F? = O(M) implies
B — 0 with B = O(M). A small Boussinesq number is a restriction on the
height of the flow analyzed, as the quantity po/pogo is the height scale of the
thermodynamic field.
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Now the external forces are O(M~!) and from 12 we have p® = p©(n, t)
whereas from 13 we have

op(0)
gn 2+ Vp = —MF-2p© 3 (21)
from where pt") = pM(n,z,t). In the problem of slow atmospheric motion

(unbounded domain) the variable 7 is the standard altitude as defined in [39]
and the standard atmosphere satisfies 21 with p(*) constant and p(® = p© ().
The analysis presented in [38, 39, 40] and in [5] considers p{") constant and then,
motivated by 21, the zero order fields independent of z and t. We are not aware
of any formal derivation of this result that should be therefore considered as
a hypothesis, certainly reasonable anyway. Note that the dependence on 7 is
weaker than the dependence on z giving a different description of the standard
atmosphere.

In a bounded domain, from 12 we have p® = p©(t) whereas from 13
p = pW(z,t) and p©@ = p© (2,). Using the state equation we obtain
9O = ©) (z,t). Then, the zero order energy equation reads

9 9 PO 10 [ 5000
00 (27 o0 _raog0g®” 19 (0 59
Pl ( or TwF 82) b i Po- 5 ) (%)

Introducing the asymptotic expansion 8 in the boundary condition 6 and 7 we
obtain

o (M) : 9O = (23)
O (M) : 9O =9 (24)
and
O (M) : %kn V99 =0 (25)
O (M) : %kn V9 = 8¢ (26)

The solution ¥© = 1 and p® = 1 satisfies 22, 20 and boundary conditions
23 and 25 except for closed flows with addition of mass (note that the last
two terms in 20 vanish). As in the previous case, the asymptotic expansion
8 applied to the initial pressure defines the initial condition for p(® which is
assumed to be uniform as discussed before. In the same way if the initial
temperature for 19(()0) depends on z or y there is an initial transient and a
multiple scale asymptotic analysis should be performed, and if ¥ (x,0) =
1980) (z) the evolution equations 22 and 20 must be solved. However, if the initial
zero order temperature is constant (compatible with the boundary conditions)
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then 9 = 1 and p(®© = 1 and from the state equation p(® = 1. In this case,

from 21 we have pt) = —MF 2z and the Boussinesq equations read
V-u® =0
ou® 1
p© (S ’gt +u. Vu(o)) +Vp® — ﬁv . (2u€/(u(0))) = —MF2p(Vz
1) (1)
500 (907 0 gy 4 73000 P
b ot dz

1
-V - (EOwy)) = g
Ly (k0va) =sq
This system has to be completed with a state equation, which for an ideal gas
is

w_ PP
P FORERIO)

In the case of an unbounded domain the same system is obtained replacing
d};—(zl) by dfl—:), as shown in [38, 39]. In this case also p@ (), p@ (n), and ¥ (n)
describe the reference static atmosphere. However, in a bounded domain the
reference state is simply a constant and the hydrostatic pressure p(!) naturally
appears. We contrast this approach with the one followed in [39, 40] and in
[5] where a motionless basic state is introduced a priori and the asymptotic

analysis is performed for the perturbations.

3.3 The anelastic and quasistatic approximations

This case is defined by M — 0 and F = O(M). From 12 and 13 we have

M2vp® = —F2p03 (27)
op©

Mfl
on

z+MIvph) = —plpMz (28)

from where p¥ = p\9(n, 2,1), p'¥ = pO(n, z,t), p = pW(1, 2,1) and p =
pWM (0, z,t). Asuming H = O(M?), the zero order energy equation is

o90) o) op® op®
00 (gZZ ©) . 2 — 173090 (g2 ©) . 3
pe, (S 5 +u -z az) S, (S BT +u -z 82)

—%V - (KOWVYO) =0 (29)

If H = O(1) the heat source appears on the right hand side of 29 but this term
does not affect the asymptotic analysis, it only changes the reference order
zero fields. Again, boundary conditions are split as 16-18, 23-24 and 25-26.
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This problem is quite complex and no closed solution has been found, although
some comments can be made. This problem is analyzed in [38, 40] assuming
P = pO(2), pO = pO(z), YO = YO (2) pM) =0, p = 0 and YO = 0.
Note that to assume p =0, p™) = 0 and 9V = 0 is equivalent to assume an
expansion in powers of M? instead of M. This analysis is valid both in bounded
and unbounded domains as the long variable 7 is not used. In the problem of
slow atmospheric motions this implies a stronger dependence of the standard
reference fields on the standard altitude, now defined using z in [40].
Under these assumptions 29 becomes

. dy® dpl® 1
u® .3 p(O)Cg))W _ Fﬁ(ﬂ)qg(o)W = ﬁV . (/{;(O)Vﬂ(o))

and two different cases can be considered

o If

0)
)= £ (30)

then

%V- (k(O)Vﬁ(U))
p© 420 _ T 3(0)9(0) 22

0)

ul® .z =

This case is called quasi-static approximation in [4, 5] and [38, 39, 40].
The vertical velocity is constrained by an hydrostatic equilibrium in the
vertical direction and only plane motions can occur.

o If

0 0
00 o 3090 dp®

=0 31
dz dz (31)

p
the anelastic approximation follows. This condition together with the
zero order momentum and energy equations define the reference (zero
order) state

d19 dp(o)
p(O) ? — Ty — (32)
1d dﬁ
pis (F ) (33)

= Bp® (34)
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where also the zero order state equation needs to be considered. For an
ideal gas p(© = p(@YO) The final set of anelastic equations to be solved,
using this reference state, is given by

V- (0Ou®) =0

ou® 1
OF— 4+ pOu - ul + V) — =V - (2per(u)) = —Bp®)z

0
0
dz

Sp

o
p(0> (SW + 0. V19(2)) + (P(Z)C;(DO) + P(O)Cz@) w

(0 (2)

ot
1d dy® do@N 1
—_ = (O 2 Y
Pdz ( dz * dz R 5@

which also needs to be closed by the state equation, that in the case of
an ideal gas is

p® = Oy | 9O )

These equations were presented in [28], where it is mentioned that they
were written in this form in [17] and that they are a generalization of
those obtained in [9] and [11]. As noted in [28], in the case of an ideal
gas with constant ¢, equations 32-33-34 can be solved and the reference
state can be written as

99 = (1 —TBz)
p© = (1 —TBz)77
p© = (1 —I'Bz)71

If now the limit of B — 0 as B = O(M) is considered, the Boussinesq
approximation presented in the previous subsection is recovered (as B =
O(M) implies F? = O(M)). The Boussinesq approximation is obtained
in this way in [29] defining a reference state in equations 32, 33 and 34.

3.4 The choice of reference scales

In this subsection we apply the developed framework to the problems defined
at the end of section 2. Let us start considering the case of natural convection
problems. We consider S = 1, that is to say that we take ly/ug as a reference
time and we have the scales ly, po, Yo, o, ko, Cpy, go and Av. Therefore
these problems are described in terms of five parameters: M, F, R, P and
¢. In the natural convection context, the Rayleigh-Bénard problem and the
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differentially heated cavity, it is common to consider the Rayleigh number Ra
and the Prandtl number Pr, defined as
3 A
Ra = 9l AY pr=2

voag U’ Qo
where 1y is the kinematic viscosity (vo = po/po), which satisfy

3

Ra = 2

R’Pr, R=PPr

and to describe the problems in terms of M, F, Ra, Pr, and €. A definition
of the velocity scale eliminates one of these numbers. The problem of the
differentially heated cavity has been analyzed in [8] and the Rayleigh Bénard
problem has been analyzed in [24], in both cases defining the velocity scale of
the problem as the diffusive speed given by

ko O

o PoCpolo lo

where «yq is the thermal diffusivity scale (g = ko/pocp,lo), which corresponds
to make P = 1. The differentially heated cavity problem has also been analyzed
in [33] assuming that the velocity scale problem is the viscous speed given by
ug = 1p/ly, what corresponds to make R = 1. However, in our view, the most
appropriate scaling for the velocity is the one used in [29] in the context of the
Rayleigh Bénard problem and in [12], given by

uo = (BoAgly)'"?
that we may call “buoyancy speed” and that is obtained from
FZ2=¢

With this definition of the velocity scale M? = Be. Therefore, the low Mach
number approximation is valid for thin layers (B — 0) or small temperature
differences (¢ — 0). The Boussinesq approximation also requires F? = O(M)
and ¢ = O(M) from where ¢ = O(F?), that is automatically satisfied with this
definition of the velocity scale, which also implies B = O(g). Therefore, the
Boussinesq approximation is valid for thin layers (B — 0) and small temper-
ature differences (¢ — 0). In the case of the Rayleigh-Bénard problem and
the differentially heated cavity the Boussinesq number is defined in terms of
the height. Assuming it is small, the low Mach number approximation will
be valid and the Boussinesq approximation will be valid only for small tem-
perature differences. A comparison between both results in the differentially
heated cavity can be found in [8].



108 J. Principe and R. Codina

Another important aspect of the proposed approach is the possibility of
analyzing forced or mixed convection problems. In the case of the Poiseuille-
Rayleigh-Bénard problem we have a velocity ug defined by the boundary con-
dition. The low Mach number approximation is valid when the velocity ug
is small compared to the sound speed. The Boussinesq approximation also
requires F? = O(M), what is equivalent to B = O(M), and implies a restric-
tion on the height scale, and ¢ = O(F?), what implies a velocity uy of the
order of the buoyancy speed or, equivalently, small temperature differences
(i.e. e = O(M)). However, if the velocity prescribed on the boundary is much
smaller than the buoyancy speed (uy < (ﬂoAﬁglo)l/ or F2 <« g), the problem
will be similar to the Rayleigh-Bénard problem and the fluid motion will be
driven by temperature differences. Therefore, when F? < ¢ we redefine the
velocity scale by F? = ¢ and the case of natural convection is recovered. If
F? > ¢ we keep the velocity scale given by the boundary conditions and the
validity of the low Mach number approximation will depend directly on the
Mach number. The Boussinesq approximation will be valid if the Froude num-
ber is also small, as the asymptotic analysis shows. Note that, in this case, the
temperature difference is small because F? > . It is the comparison between
F? and € what defines the transition from natural convection to mixed and
finally forced convection.

4 Summary and conclusions

The zero Mach number limit of the compressible flow equations yields differ-
ent sets of equations depending on the type of flow analyzed. If an isentropic
flow is considered, the incompressible Navier Stokes equations are recovered.
When heat exchange is taken into account, different sets of equations are found.
This limit is obtained using an expansion of the unknowns in series of the Mach
number, which according to [31] is valid (i.e. yields a convergent solution) in
the near field (see also [34]). When the Froude number is also small several
situations can be found. On the one hand, the anelastic and the quasistatic
approximations are found when M,F — 0 and M ~ F, if a reference state
depending on z is assumed. On the other hand, the Boussinesq approximation
is found when M,F — 0 and M ~ F?, H ~ F? and ¢ ~ F? assuming appro-
priate initial and boundary conditions. This approximation is also valid in an
unbounded domain if the reference state depends weakly on z through ¢ = Bz
as shown in [4, 5] and [36, 38, 39].

These limits have been obtained under the unified asymptotic setting pro-
posed here which presents two particular ingredients. On the one hand, the
reference state is obtained as a consequence of the limit and not “a priori” as it
is usually made. On the other hand, the choice of reference scales is discussed
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after the asymptotic development. The physical meaning of the similarity
rules introduced in the asymptotic analysis has been made precise in the case
of bounded domains for both natural and mixed convection problems.

The three approximations considered when heat exchange is taken into
account (the zero Mach number approximation, the anelastic approximation
and the Boussinesq approximation) describe the basic mechanism of thermal
coupling which is due to the dependence of the density on the temperature.
When a fluid element is heated, it expands and moves up. None of the three
approximations describe acoustic phenomena, what is certainly desirable from
a numerical point of view. The main difference between them is how they
take into account the compressibility of the medium. While in the Boussinesq
approximation the flow is incompressible, in the zero Mach number model the
density distribution is predicted and the velocity field is affected by expansions
or contractions due to heating and mass addition or domain expansion. A
clear example is that of a fluid in a domain closed by a piston on the top.
If we heat the fluid, it will expand and the piston will move up. Whereas
the low Mach number model correctly predict this behavior, the Boussinesq
approximation will predict a non moving piston because the flow does not
expand. Between the low Mach number and the Boussinesq approximation,
the anelastic approximation (mainly used in atmospheric sciences) takes into
account the density of a stratified medium in the mass balance.
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