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Abstract. We first study the thermodynamic consistency of phase field models which include gradient
terms of the density p in the free energy function, such as the van der Waals—Cahn-Hilliard model. It is
well-known that the entropy inequality admits gradient and higher order gradient terms of p in the free
energy function only if either the energy flux or the entropy flux is represented by a non-classical form.
We identify a non-classical entropy flux, which is not restricted to isothermal processes, so that gradient
contributions are possible. In particular, the compatibility of the van der Waals—Cahn—Hilliard model

and the Korteweg stress tensor with the newly introduced entropy flux is shown.

Then we investigate the equilibria of liquid—vapour phase transitions of a single substance at constant
temperature and relate the sharp interface model of classical thermodynamics to the van der Waals—
Cahn—Hilliard phase field model. For two reasons we reconsider this old problem. 1. Equilibria in a
two—phase system can be established either under fixed total volume of the system or under fixed ex-
ternal pressure. The latter case implies that the domain of the two—phase system varies. This situation
does not seem to be treated in the mathematical literature. However, in nature most processes involving
phase transitions run at constant pressure. 2. Thermodynamics provides for a single substance two jump
conditions at the sharp interface, viz. the continuity of the specific Gibbs free energies of the adjacent
phases and the discontinuity of the corresponding pressures, which is balanced by the mean curvature.
From the existing studies on rigorous sharp interface limits one can only extract the first condition for the
leading order term. For that reason we prove an asymptotic expansion of the density p that yields both
conditions up to the first order. The results are based on local energy estimates and uniform convergence

results of p.

Keywords and phrases: Van der Waals-Cahn-Hilliard theory, phase transitions, two-phase
fluid, asymptotic expansion, local energy estimates, mechanical and phase equilibria,
Gibbs-Thompson relation, surface tension, curvature, perimeter, minimal area, entropy,
thermodynamic consistency.

AMS classification: 82B26, 49Q05, 35R35.

1 Introduction

One aim of this study is to show the thermodynamic consistency of the van der Waals—
Cahn—Hilliard phase field theory. It is well-known that the entropy inequality allows the
appearance of Vp and higher order gradient terms of p in the free energy function only
if either the energy flux or the entropy flux is represented by a non-classical form. The
various contributions to the balance of internal energy are in principle directly measurable,
whereas the entropy flux is not accessible to direct measurements. For this reason we prefer
to preserve the classical form of the energy balance. We introduce a non-classical entropy
flux, which is not restricted to isothermal processes, so that gradient contributions in the
free energy become possible. Within this setting the van der Waals—Cahn-Hilliard phase



model and the Korteweg stress tensor are thermodynamically consistent.

Then we consider the equilibrium behaviour of liquid—vapour phase transitions of a single
substance with conserved total mass m. The two—phase system is contained in a vessel
with interior €2, where the regions of the vapour phase 2y and the liquid phase €25 may
be arbitrary up to the conditions Q = Q, UQy UT and Q,NQy =0, I := 0Qr NIy NAQ.
The aim is to establish the equilibrium conditions of the following two systems for which
liquid droplets in a gas phase may serve as an example to illustrate the outcome of the
experiments.

(i) The total volume V; of the device is fixed, see Figure 1.

(ii) The external pressure py is prescribed so that the indicated piston can move during
the phase transition, see Figure 2.

Vo = const. Do = const.
Po
Av4
Figure 1: Volume control Figure 2: Pressure control

In case (i), where the approach to equilibrium runs at constant volume of the vessel, i.e.
with fixed piston, it becomes possible to stabilize a droplet of finite radius in equilibrium.
This stands in contrast to case (ii). Here, if the external pressure on the piston is fixed,
a droplet cannot reach stable equilibrium. More precisely, there exists a critical radius,
which is determined by temperature and pressure, so that the droplet vanishes if its initial
radius is smaller. If the process starts with a radius larger than the critical point, then
the liquid phase remains in equilibrium exclusively.

Liquid—vapour phase transitions are usually described by two different models. The sharp
interface model treats the free boundary between two adjacent phases by conditions across
the boundary explicitly. In this case the interface forms a hypersurface where certain jump
conditions have to be satisfied. The phase field model avoids discontinuities. The spatial
transition between two phases has a thin but finite width. In this region functions change
smoothly with respect to spatial variables. The information of the boundary conditions of
the sharp interface model are described by partial differential equations. If the regions of
the two adjacent phases are large compared to the width of the interface, then the sharp
interface model may be regarded as the limit of the phase field model.

Many physical and technical processes, for example the evolution of clouds, usually run
at constant pressure but not at constant volume. However, in the mathematical literature
phase field models like the Waals-Cahn-Hilliard model are usually studied for time-
independent domains. Therefore we revisit liquid—vapour phase transitions of a single



substance to include time-dependent domains and to extend the van der Waals—Cahn—
Hilliard phase field theory to the following further aspect, that was not recognized up to
now.

Within the sharp interface model the equilibria of a simple liquid—vapour system are given
by two conditions that must hold across the interface, c¢f. [DK]. The first condition de-
scribes phase equilibrium at the interface and states the continuity of the specific Gibbs
free energies of the adjacent phases. The second condition characterizes interfacial me-
chanical equilibrium. It relates the difference of the pressures between the two phases to
the mean curvature of the interface. A careful study of the existing rigorous convergence
results of the van der Waals—Cahn—Hilliard phase model to its sharp interface limit has
revealed that the phase equilibrium condition can only be extracted for the leading order
term of the mass density p. Furthermore, the condition for mechanical equilibrium is
missing. In this study we achieve both conditions up to the first order for global mini-
mizers. To this end we establish an explicit representation of p up to the first order by
means of local energy estimates and uniform convergence results for p.

The paper is organized as follows. Section 2.1 provides the necessary constituents of
thermodynamics. In Section 2.2 we introduce a non—classical entropy flux and show the
thermodynamic consistency of the van der Waals—Cahn—Hilliard phase field model and
the Korteweg stress tensor. Then we focus on equilibrium conditions for the van der
Waals—Cahn—Hilliard phase field model. Section 3 starts with some assumptions and pre-
liminary results of this model. After that we prove an asymptotic expansion of the mass
density p from which we deduce the equilibrium conditions for global minimizers in the
sharp limit of the van der Waals—Cahn—Hilliard phase field model.

2 On the thermodynamic consistency of the van der
Waals—Cahn—Hilliard theory

2.1 Basics of thermodynamics
2.1.1 The decrease of the available free energy A

We consider the volume and pressure controlled systems in Figures 1 and 2. We assume
that the temperature T on the boundary €2 of the vessel is constant but make no assump-
tions on the temperature T within the vessel.
The global balance laws of total energy E and entropy S applied to the systems read
) D s _ Q

+ ¢ov!da’ and — > —. 1
o9

dE _
dt

The quantity Q denotes the heat power, that may flow in or out, and the surface integral
gives the mechanical power due to stresses o acting on the boundary of the vessel, 0€),
which moves with the velocity v. Equality in (1) holds in equilibrium.



To determine the mechanical power we have to distinguish the cases pressure and volume
control. There results

o —Po% fixed pressure.
% c’v'da" = for
o) 0 fixed volume.
Elimination of the heat power in relation (1), by means of (1); leads to the thermodynamic
inequality

E-TS fixed volume.
where A := for (2)
E—-TS+p)V fixed pressure.

The newly defined quantity A is called the available free energy or availability.

We recall that the total energy F is given by the sum of internal energy U and kinetic
energy K, viz. E = K + U. The combination U — T'S denotes the free energy ¥ of the
system.

We conclude that for arbitrary thermodynamic processes in €2, that run at constant outer
temperature and constant total mass and are either pressure or volume controlled, the
corresponding availabilities must always decrease and assume their minima in thermody-
namic equilibrium.

2.1.2 Decomposition of A for the sharp interface model

In the sharp interface model the interior €2 of the vessel is decomposed into two separate
regions )y and €, occupied by vapour (V) and liquid (L), respectively. Correspondingly,
the total volume V' of the system is divided into the volumes Vi, and V. The total free
energy however consists of three additive parts, viz. ¥ = Wy, + W + ¥ where the third
contribution represents the interfacial free energy. If we neglect the kinetic energy then
the available free energy A in (2) may be written in the form

Alpr, pv, 0, T) = Vy(pv,T) + Vp(pr, T) + ¥,(0,T) fixed volume,  (3)
and

A(va Pv, 07 ‘/7 T) = \IIV(pV7 T) + ‘;[]L(pLu T) + \III(O7 T) + pov fixed pressure, (4)

where p; and py are the densities of liquid and vapour. The interfacial free energy W;
is assumed to be proportional to the surface area O of the interface I and the positive
proportionality factor is called surface tension o(T), i.e. ¥;(O,T) =o(T)O.

2.1.3 Decomposition of A for the phase field model

Within the phase field model the spatial distribution of the coexisting liquid and vapour
phases are indicated by the field of the mass density p. In this case there is a single specific



free energy 1& and the available free energy reads

( /p(x)zﬁ(p(x),T)dx fixed volume.
A(p,T) = ’ for (5)
/ (p(z)@@(p(x), T) + po)dx fixed pressure.

2.1.4 Constitutive laws within the sharp interface model

The constitutive laws relate the mass density p and the temperature 7' to the pressure p,
the specific internal energy u and the specific entropy s.

In the sharp interface model we assume that there are different constitutive laws for liquid
and vapour, but they all have the simple general form

pr=prlpr,T), uL=1r(pr,T), sp=40(pL, T), (6)
pv =pvipv,T), uy=1av(py,T), sy =3sv(py,T). (7)
These relations are not independent of each other, because there holds the Gibbs equation

Tds = du+ pd%, (8)

from which we can deduce equivalent forms for the specific free energy 1 = v — T's and
the specific Gibbs free energy g = v + p/p, viz.

1 1
dp = —sdT — pd;, dg = —sdT + ;dp, dpp = —psdT + gdp, (9)

see for example [Mue85]. These differential forms and the resulting integrability conditions
simplify the exploitation of (3) and (4) considerably.

2.1.5 Constitutive laws within the van der Waals—Cahn—Hilliard phase field
model

It was van der Waals in the year 1895 who related the interfacial contribution to the free
energy to long range interactions of the molecules. He motivated the following form of
the free energy density that appears in (5):

R 2
pb = p(p, T) + S |Vpl* (10)

The quantity ¢ is a material parameter that may depend on the temperature, and in some
limiting case it can be related to the surface tension of the sharp interface model.

In Section 2.2 it will be shown that the local part pi(T, p) of (10) satisfies the Gibbs



equation of the sharp interface model. Note that the specific entropy, the specific Gibbs
free energy and the pressure that appear in (9) result exclusively from the local contri-
bution of these quantities. In particular, the pressure in (9) is only the local part of the
stress tensor oy that reads

ij Apy) Op p (o)) 0 d(p) Op Ta(l/T))(sij.

UK:_ﬁ(Vjp)axi_l—(mb_p op Lok atvep) TPaVep) ot

2.2 Introduction of the entropy flux and the thermodynamic
consistency of the van der Waals—Cahn—Hilliard phase model

In this section we show the compatibility of the van der Waals—Cahn—Hilliard model and
the Korteweg stress tensor with the local version of the the second law of thermodynam-
ics, i.e. to the local entropy inequality. We do not restrict the consistency problem to
isothermal processes and we also consider the flow field.

2.2.1 Variables

The basic variables that determine the local thermodynamic state of a fluid are the fol-
lowing fields which depend on time ¢ > 0 and space x € 2 C R™:

p . mass density, pvu : momentum density, pu : internal energy density, (11)

where v denotes the velocity of the fluid and wu is the specific internal energy.
The objective of thermodynamics of a given substance is the modelling of a system of
PDESs that describes the evolution of these fields for given initial and boundary data.

2.2.2 Equations of balance

The PDE-system relies on the equations of balance for mass, momentum and internal
energy. These read without external sources

ap , o) _
ot oxk 77
oprt)  dlpvit — o) _
5 + BIC =0, (12)
A(pu) N Ipuv® +¢~) 00
ot ock 7 ouh

where the Einstein’s sum convention is used.
This is not a closed system for the variables, because there appear the stress tensor o'
and the heat flux ¢*, which must be related to the variables by constitutive laws.

k



2.2.3 Constitutive laws

We consider a heat conducting fluid of Navier-Stokes type that is capable to undergo
liquid—-vapour phase changes. In the isothermal case such a fluid is called Navier-Stokes-
Korteweg fluid. We assume that the stress can be additively decomposed according to

O-ik = o’j\lfgs + U?{g’ (13)
where 0% denotes the Navier-Stokes stress and o is called Korteweg stress that takes
care for possible phase transitions. The Navier-Stokes stress has the classical form

- 2 \Ouvl . ot vk 2007
ik _ - Y gik - ik
"NS_<“3 )83:?5 +“<axk+axi 30270 ) (14)

However we allow that the bulk viscosity A > —2/3u and the shear viscosity p > 0 may
depend on pu, p and Vp. The Korteweg stress may be given by a function

o = o3 (pu, Vpu, p,Vp,VVp). (15)

Later on we will observe that this function can be derived from a scalar potential that
depends on pu, p and Vp. Concerning the heat flux we allow a constitutive function that

has the general form
" = 4" (pu, Vpu, p,Vp,VVp). (16)

It will turn out that this function can be consistently reduced to the simple Fourier law,
which states that the heat flux is proportional to the temperature gradient.

2.2.4 Entropy principle

In the following we use the local version of the entropy principle in order to restrict the
generality of the constitutive laws. To this end we represent the entropy principle by four
axioms:

e There exists an entropy density/entropy flux pair (ps, ¢*) that satisfies an equation

of balance: o(ps) o i k)
pS psvT + )
o + e = (. (17)

The quantity s is called specific entropy density and ( is the entropy production.

e The entropy density/entropy flux pair is related to the variables by constitutive
laws. We assume that their general form is represented by

ps = h(pu,p,Vp) and @ =" (pu, Vpu, p, Vp,divv). (18)

e Every solution of the field equations that is inserted into (18) and (17) must yield a
non-negative entropy production:
(>0, (19)

where equality determines the possible equilibria.



e The absolute temperature 1" is defined by

T — (%f. (20)

Note, that the introduced constitutive model does not rely on Truesdell’s principle of
equipresence which starts with the same set of dependencies in all constitutive func-
tions. Here we will exclusively establish consistency of the heat conducting Navier-Stokes-
Korteweg fluid with the local version of the second law of thermodynamics. The strategy,
which is described below, can be extended to the more general case with straightforward
but cumbersome involved calculations.

2.2.5 Exploitation of the entropy principle

In order to exploit the entropy principle we write the entropy production in the form

d(ps) ~ ,.0ps ok Ok
= ) 21
¢ ot v Ox* +p88xk * oxk (21)
At first we calculate J(ps)/0t. From the constitutive function (18); we get

d(ps) ~ Oh O(pu)  Ohdp oh  &p
ot 9(pu) Ot dp ot~ O(Vyp) Otox*

(22)

Correspondingly we determine 9(ps)/0x*. Next we plug in equation (22) any solution of
the field equations (12) that may be established as follows. We form

o0_ o0 00
ot~ U ow Powi
0?p ovl dp

o 0?p dp Ov’ 0?07
otoxk Ok Oxi Dxi0zk 02k Owi ¥ Dwidzk
ANpu)  0(pu) o’ O¢ i OV’
o~ Vow w7 ow
If we now eliminate 0(ps)/0t in the entropy production by means of (22) and (23) we
observe that the three terms in (23), which are linear in the velocity, cancel with the
corresponding terms v*d(ps)/dz"*. Thus we obtain after some rearrangements

(23)

k

¢ 8<k_q_)+qk81/T

~ Ozt T oz *
1 . Oh  puy .\ O
-y _ - _ 1] -
(TU + (h p@p T)CS )8xj+ (24)
oh  dp oI oh  dp OV’ oh 9%’

O(Vp) 02k 07 O(Vyp) 0xd 0k L O(Vyp) dzidar =
Next we introduce the two identities

oh  0p O’ 8( oh )&ﬂ 8( oh )&ﬂ
o

O(Vip) 0z 92— 0k \"o(Vip)) 027~ L0k \O(Vyp)) 9

8



and

oh %7 9 ( oh (%j)_ 0 ( oh )(%j
POV ) 0zidar — 0ak \Pa(Vip) 023 )~ 02k \PO(Vip)) O

to simplify the second and third term of the last line in (24). Then the entropy production

can be rewritten in the form

k

0 (g oh  Ov
¢ =5 (¥ = T ~ a5y 07)

I Oh  0Op oh  pu d Oh i) O
+< ( p@p T TP 3(Vkp)>6 ) o

9 2
175 " 9(V,p) 0 (25)

o1/T 1 2 dv7\ 2 du<t Qv
k

— “u) (= >
T +T<<>\+3M><8xﬂ'> +2'u8xj>83:j>) 20,

where 25 = & %g—;iéij is the deviator. The first term on the right hand side drops
; .

out if we take for the entropy flux

k J
cpkquijai&—U.. (26)
(Vip) O
This is a natural choice because it generalizes the classical form ¢* /T in the most simple
way. The bracket in the second term of (25) has to vanish since the velocity gradient can
be chosen arbitrarily. Thus the entropy principle implies the following representation of
the Korteweg stress:

y oh  dp oh o  oh y
Y frnd _ — — _— _— K
ok =T S (Th oT 5, Ut T ( kp)>5 . (27)

There remains the third term in (25) as the final representation of the entropy production:

o/T 1 2\ [OvI\2 dv<t Qv

k

_ —A—)(—.)Q._>O 28
¢=4q oxk +T<< +3,u oI * Howi> zi> ) = (28)
We observe that the entropy production assumes the classical form with three contri-
butions due to heat conduction, bulk viscosity and shear viscosity. The two latter con-
tributions in (28) are obviously non—negative. Thus the non—negativity of the entropy
production due to heat conduction can be easily established by assuming

PN/ A <8h

-1
oE = NaE ) with x> 0. (29)

dpu

This is the classical version of Fouriers law. However, the heat conductivity may depend
on pu, p and Vp like the viscosities.



2.2.6 Introduction of the free energy

The choice of the internal energy density as a basic variable instead of the temperature is
best suited to exploit the entropy principle. However, as far as experiments and calcula-
tions of the constitutive functions, that rely on statistical mechanics, are concerned, it is
much more appropriate to substitute the internal energy density by the temperature as a
basic variable. To this end we write the entropy function as

~

ps =h(T,p,Vp) with pu=¢é(T,p, Vp). (30)

It is now an easy matter to express the function i and its derivatives by the free energy
density pp = é(T, p,Vp) — Th(T, p, Vp), because we have the relations

oh o pd) oh _ O(py)
T =L T T - (31)

dp  dp " " AVp)  AVp)
The first expression is part of the entropy principle and the other equations can be shown
by applying the total differential to (30).
Thus the Korteweg stress assumes the form

i Opd) dp oo Apd) D O(pY) opd . 0(1/T)
Tk = a(vjp)arﬁ(”w Pop TPara(vip) POV ok

)5“. (32)

3 Equilibria of the van der Waals—Cahn—Hilliard phase
field model

The aim of this section is to establish the equilibrium conditions for the volume and
pressure controlled systems of Section 1 in the theory of van der Waals—Cahn—Hilliard.
We will show rigorously that for isothermal processes the same thermodynamic equilibrium
conditions can be obtained from the van der Waals—Cahn—Hilliard phase field model for
€ — 0 as in the sharp interface model. For this reason we summarize at first briefly the
necessary conditions for equilibrium within the sharp interface model.

Since we consider from now on only isothermal processes, we will drop the dependence of
the temperature 7" in our further considerations.

3.1 Necessary conditions for equilibrium within the sharp inter-
face model

Necessary conditions for extremal points of A within the sharp interface model are
achieved in [DK]. There it was shown that extremal points have to satisfy the follow-
ing properties:

(i) The densities py, and py are constant.

(ii) The specific Gibbs free energies are equal, i.e. gr(pr) = gv(py)-

10



iii e difference of the pressures p;, and py satisfies the jump condition
iii) The diff f th d tisfies the j diti
pv —pr = (n— 1)okn, n dimension of the space.
Here, k,, denotes the (constant) mean curvature of the interface I which is given

by the sum of the principle curvatures divided by (n — 1), i.e. k,, = div;rv/(n — 1),
where the unit normal v of the interface points into the direction of the liquid phase.

Note, this implies in particular that for a two—phase system the pressure of the en-
closed phase is always higher than the pressure of the surrounding phase.

(iv) For pressure control the relation py = py has to be satisfied. The corresponding
condition for volume controlis Vo = Vi, + Vi,

(v) A minimum point of A has minimal area in the following sense. If V and Vi, are the
volumes of the liquid and vapour phases of a minimum point with the densities pr,
and py such that VLpL + Vvﬂv — m, then the corresponding interface I has minimal
surface area among all surfaces I separating two phases with the volumes V;, and
Vi,. In addition, I meets the boundary of the vessel orthogonally.

3.2 Necessary conditions for equilibrium within the van der
Waals—Cahn—Hilliard phase field model

To establish the thermodynamic equilibrium conditions for the van der Waals—Cahn—
Hilliard phase field model we have to study two variational problems as ¢ — 0 which we
consider for reasons of generality in R, n > 2.

(P1) Variational problem for volume control:
Minimize

A.(p) = / (§|Vp(:)s)|2 + p(:)s)z/)(p(:)s)))dx, pe€ HYQ), Q: bounded domain,
0
subject to [, p(z)dx =m

The variational problem for pressure control has the additional term py times the volume
of €2, where now the volume may vary but is bounded from below and above by some
constants.

(P2) Variational problem for pressure control:
Minimize
2
A(p,Q) = / (S 1p)P + (o)) )da + polQl, € H'Q), Q. bounded domain
Q
€] € [C1, G,

subject to [, p(x)dx = m, where |-| is the n—dimensional Lebesgue measure and Cy, Cy > 0
are some constants.

In our study we will mainly focus on variational problem (P1) since (P2) can be treated

11



very easily. The necessary information on the equilibrium conditions will be established
by studying the asymptotic behaviour of global minimizers p. as ¢ — 0.

3.3 Some historical remarks on the van der Waals—Cahn—Hilliard
phase model and new results

Variational problem (P1) is well-known and goes back to van der Waals [Van1893] as al-
ready mentioned earlier. In the year 1958 Cahn & Hilliard [CH58] apparently unaware of
van der Waals theory rederived it. They obtained many important aspects concerning the
interfacial energy between phases. Since then gradient theories have been used to analyze
physical phenomena like phase transitions in pure substances, spinodal decomposition or
coarsening phenomena. As a matter of fact there exists a huge amount of work in the
mathematical literature on various generalizations and related problems to the van der
Waals—Cahn—Hilliard phase theory. Therefore we can only point out a tiny selection of
authors in connection to our work.

Fundamental properties of local minimizers of (P1) in higher dimensions like existence,
smoothness and boundedness were studied by Gurtin and Matano [GM88]. Modica
[Mod87] proved that the limit of a sequence of global minimizers of (P1) (on passing
to a subsequence) as € — 0 is a two—valued function a.e. which minimizes the perimeter
of the interface between the two phases. His considerations are based on various prop-
erties of functions of bounded variation and sets of finite perimeter. Sternberg [St88]
obtained nearly the same results using the technique of I'—convergence. The asymptotic
behaviour of the Lagrange multiplier was investigated by Luckhaus & Modica [LM89].
Critical points of the energy functional A, of (P1) including those which are non energy
minimizing were explored by Hutchinson & Tonegawa [HT00]. They showed that for those
points the interface is close to a hypersurface with mean curvature zero if no Lagrange
multiplier is present and with locally constant mean curvature in general. Niethammer
[Nie95] investigated variational problem (P1) in the class of radially symmetric functions.
For this class of functions she got existence and uniqueness results of radially symmetric
stationary points using the method of matched asymptotic expansion.

3.4 Assumptions

To make notations more convenient we use for variational problem (P1) the following
abbreviations:

(A1) Q C R", n > 2, is a bounded domain with a Lipschitz boundary.

(A2) The free energy pi(p) € C?*(to,t1), to,t1 € [—00,00], has a standard W-shape with
two non—degenerate minima and a local maximum, see Fig. 3.

(A3) The total mass m € R fulfills the inequality o|Q| < m < 3|Q|, where a and 3 denote
the points of the density which satisfy the Maxwell conditions, cf. (34) and (35).

12



(A4) {er}ren, €x > 0, is a sequence with limg_ ., e, = 0 such that the corresponding
sequence {p., }ren of global minimizers of variational problem (P1) converges to
po(z) € {a, B} for a.e. x € Q as k — oo.

Further, if (A4) is fulfilled we define A = {z € Q : po(z) = a}. A stands for the topological
closure of A and A for the topological interior. The mean curvature k,, of the (reduced)
boundary of A is defined as in Section 3.1, where a represents the vapour phase and
the liquid phase.

For technical reason let us consider the modified energy

Wi(p) = pv(p) — U(p), (33)

where [ is the Maxwell line which is uniquely characterized by the property that there
exists two points a, 3 € [to, t1] at which the tangent line on pi)(p) is equal to the difference
quotient, see Fig. 3.

4 Maxwell conditions:

(i) do=(ap(e)) = (Bv(B)) (34)
(i) PY(B) — ap(@) = do(B — ) (35)

Here, (-)" means the derivative with respect to p.

p¥(p)

Maxwell line:
l(p) := dop + dy (36)

Figure 3: The free energy

Observe, as we subtract the Maxwell line, the two minima of W at « and 3 are zero. The
corresponding total energy is denoted by

e - | = IVpla)+ W (o)

E. differs from the original energy A. only by the constant dym + d;|2|. Therefore the
minimization problem (P1) remains unchanged if we consider &, instead of A.. This
stands in contrast to the case of fixed pressure. There, we cannot modify the energy in
the same manner, because the volume of €2 varies.

3.5 Main results
3.5.1 Asymptotic behaviour of p. as € — 0

One of the main aims of this study is to establish an explicit expansion of p. up to the
first order in €. More precisely, we will prove the following theorem.

13



Theorem 3.1 _
Let (A1) — (A4) be satisfied. Further, let U CC A and V cC Q\A be open sets. Then

pe () = a — d&/_,l,—(ia)’“ +0(}) for x €U
and
do + A\
pe, () =0 — I?V_’I’_(ﬁ)k +0(e}) for z€V

as k — oo. In particular,
pen(2) = 0, (2) + P, (2)ex +olex) for zE ULV

as k — oo, where

g iteev, =T TWL @)(B—a)

Here, ¢ := ff 2W (t)dt and )., is the Lagrange multiplier, cf. (40).

pgk():{a ifxeU, () = co(n — 1)k,

In Section 3.6 we will see that assumption (A4) and the existence of interior points of A
and Q\ A are ensured. Furthermore, we will show that any global minimizer is constant if
the average density p := m/|Q| lies not between o and 3 which justifies hypothesis (A3).

3.5.2 Equilibrium conditions

Due to the Gibb’s equation the local parts of the Gibb’s free energy g and the pressure p
may be written as functions of the density p, i.e.

o)

g(p) — ap _ 2a7vb(p>

p(p) =p Tp

Using these representations for g and p we may express the equilibrium conditions in the
following form.

Theorem 3.2
Let (A1) — (A4) be satisfied. Further, let U cC A and V cC Q\A be open sets.
If ¢ € C3(ty,t1) then the following conditions have to be fulfilled in equilibrium.

(i) Phase equilibrium condition:
9(pe(22)) = g(pe, (1)) + O(ey)  for z,22 € UUV
as k — oo.
(ii)) Mechanical equilibrium condition:
P(pe, (x2)) — p(pe,(21)) = —co(n — Vkper +0(ex) for xy € U and x9 € V

as k — oo.

14



For variational problem (P2) we will verify that there exists only one phase in equilibrium.
In accordance to condition (A3) we set Cy = m/f and Cy = m/a.

Theorem 3.3
Lete >0, M :={G € R": GG is a bounded domain with Lipschitz continuous boundary and
|G| € [C1,Cy]} and A, be defined as in variational problem (P2). Then

A-(p, ) > dym + min { (i +po) (di+po) }m

o &)

for all (p,Q) € H(Q2) x M, where dy and d; are chosen as in equation (36) and py is the
external pressure. In particular,

(37)

(i) A.(p, Q) = dom + {1+ po) if and only if p = o and Q2 € M with |Q| = mn
«

=
+
=
N
3

— 5 if and only if p = § and Q € M with |Q| = ek

3.6 Some preliminary results for the van der Waals—Cahn—Hilliard
phase field model

In this section we summarize for the convenience of the reader some fundamental results

of variational problem (P1) which we need for our further considerations. We start with
stating some basic properties of minimizers p., cf. [GMSS].

For an arbitrary but fivred e > 0 there exists a global minimizer of variational problem (P1).
Moreover, any local minimizer p. of variational problem (P1) satisfies the following prop-
erties:

(i) pe is uniformly bounded.
(ii) p. € C3(9).

(7ii) pe is a solution of the Euler—Lagrange equation

52Ape - (pa'@b(pe))/ = A,

where A denotes the Lagrange multiplier and (-)'

respect to p.

stands for the derivative with

For € = 0 the variational problem (P1) may be stated in the following form:
Minimize
Aop) = [ playitota))ds, e 1@, (39)
subject to [, p(x)dz =m.

Observe, that for ¢ = 0 any Lebesgue measurable function py with po(z) € {«, 5} for
a.e. x € () and fQ podxr = m is a global minimizer. In particular, we do not get any

15



restrictions on the shape of the interface as interfacial energy is neglected. The term
§|Vp€\2 of the van der Waals—Cahn—Hilliard phase field model in contrast includes this
energy. It penalizes changes of the density. Moreover, minimizers of (P1) try to minimize
the interfacial area. This phenomenon and the following asymptotic properties are shown
in [Mod87]:

Let (A1) — (A3) be satisfied and let p., € > 0, be a global minimizer of variational problem
(P1). Then the following statements hold:

(i) There exists a sequence {ep}tren with limy_ o e = 0 such that the corresponding
sequence {p., tken of global minimizers p., converges in L'(Q) as k — oo.

(i) If p.; — po in L'(Q) as j — oo and lim;_.e; = 0 then

po(x) = {a for ae. x €,

where a|A| + B|Q\A| =m and A ={x € Q: po(x) = a}.

(iii) The set A is a solution of the following geometric variational problem:

P(A,Q) = min {P(F, QO): FcQ,|F|= 6'/?'7_7"},
-«
where P(A, Q) is the perimeter of A in €0, see equation (43) for the definition of the

perimeter.

(w) If p.;, — po in L'(Q) as j — oo and lim;_.e; = 0 then the modified energy E.,
satisfies the relation

g,°
&) = [ VO Wo)de = P(A Q) +ole)  (39)

as €j — 0, where ¢g = faﬁ \2W (t)dt.

Note, items (i) and (ii) imply assumption (A4).
The asymptotic behaviour of the Lagrange multiplier A\, was investigated by Luckhaus
and Modica [LM89]:

Let assumptions (A1) — (A4) be satisfied. Then

co(n — 1Dk,
Ao, = —do + %gk + o(er) (40)
as e, — 0, where dy is defined as in (34).

To prove the asymptotic expansion in Theorem 3.1 we also take advantage from a local
energy result due to Hutchinson and Tonegawa [HT00]. They introduced for an open ball
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with radius r, B,(20) := {z € R" : ||z — ao|| :== (X jy |2 — $07k|2)1/2 < 1}, the scaled
energy

E&(Ta xO) =

1 € 1
|V =W d
= SR W (e
and obtained modified to our situation the following local energy estimate:

Let assumptions (A1) — (A4) be satisfied. Further, let B.(zo) C G, G CC 2 be open and
r>s>0. Then there exists a number n; > 0 such that

Eek (Tv LL’()) - Eek (37 SL’(]) > _M2T (41)
for e, < my, where My > 0 is some constant depending only on G.
This energy estimate is based on an upper and lower bound for the density p., cf. [HT00]:

Let assumptions (A1) — (A4) be satisfied. Moreover, let G be an open set with G CC ).
Then there exists a number ne > 0 such that

a— Meg < pe (x) < B+ Meg, x€G, (42)
for all e, < my, where My > 0 is some constant depending only on G

Before we proceed we like to recall the definitions of a BV—function and of a minimal
perimeter with volume constraint.

For any open set G C R, n > 2, and f € L}(G) we set

[ 1A= s { | #@)divg(a)da g € GG, lota)] <1 for € G},

where C}(G) is the space of real continuous differentiable functions with compact support
on G. If [,|Df] < oo then f is said to have bounded variation in G. The corresponding
space of functions is denoted by

BV(@) = {re (@ /|Df\<oo
Now let L C R™, n > 2, be any Borel set. Then the perimeter of L in G is defined by

0 for x € R"\L

(43)
1 for z el

P(L,G) / |Dx.|, where x(z) = {

A Borel set S C € is said to minimize perimeter in £ with a volume constraint if for every
G CC (), G open, the following two relations hold:

/ |Dxs| < o0
G

/|DXS\§/|DXL\ VLCQ with LASCCG, |LAG|=|SNa].
G G

Sets S C 2 which minimize perimeter in {2 with a volume constraint fulfill the following
properties, cf. [GMTS83], [Giu84] and [DeG55].
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(i) If |[SN Q] > 0 and |Q\S| > 0, then there exist two non—empty balls By, By CC {2
and a real 6 > 0 such that

min{dist(By, Q\S5), dist(Bs, S)} > 0. (44)

(ii) 0*S N is an analytic (n — 1)-dimensional manifold and

H((05\0*S)NQ) =0  for every real s >n —8, (45)

where 0S5 and 0*S is the topological and the reduced boundary of S respectively, see
[Giu84] for more details.

Observe, the set A = {x € Q: py(x) = a} minimizes perimeter in 2 with a volume con-
straint. Therefore, property (ii) implies that 0A has minimal surface area. Thus we have
an analogous situation to the sharp interface model. Property (i) ensures the existence of
interior points of A and Q\ A.

The structure of a minimal surface depends on the vessel and on the enclosed volume.
The determination of a minimal surface can be quite challenging even for very simple
vessels. For instance, the modified isoperimetric problem for a box is still open, see [RR].
A conjecture is that the minimal surface has up to symmetry one of the three shapes
shown in Figure 4. Which is the right choice depends on the shape of the box and on the
value of the enclosed volume. Other possible candidates for minimal area are the surfaces
in Figure 5.

Figure /: Probable minimal surfaces for a Figure 5: Further possible candidates
boz, taken from [RR]. for minimal surfaces, taken from [RR].

3.7 Auxiliary results and the proofs of Theorem 3.1, 3.2 and 3.3

At first we show that it sufficies to consider variational problem (P1) under the assumption
(A3) because otherwise any global minimizer is constant.

Theorem 3.4
If the average density p € (to,a or p € [5,t1) then any global minimizer of (P1) is
constant, i.e. p.(x) = p for x € Q.
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Proof:

Without loss of generality we may assume that p € (o, ). Let us suppose there exists a
non—constant global minimizer p.. Then the Lebesgue measure of the set S = {x € Q :
pe(x) # p} is greater than zero. We define the chopped function

p=(2) := max {¢, min{e, p.(2)}}, z€Q,

where ¢ € (tg, @) is so chosen that [, p.(z)dz = m.
Obviously, p. € H'(2) and

/W(ﬁe)de/W(ps)d:c, /|Vﬁ€\2d:c§/|Vp€|2dm.
Q Q Q Q

W’ is strictly monotone increasing on (o, ). Thus we have
W'(p) = W'(p) <0 for p € (to,p)
and
W(p) —W'(p) >0  for p€ (p,a).
Integration of the latter expressions implies
W(pe) =W'(p)p: > W(p) = W'(p)p  for p. € (to,p)
and
W(pe) =W (p)pe > W(p) = W'(p)p  for p. € (p, ).
Since the Lebesgue measure of S is greater than zero we get

[ Wsde> [ Wi

which is a contradiction to the assumption that p. is a non—constant global minimizer.

[

Theorem 3.5
Let ¢ = 0 and py be any global minimizer of (38).

(i) If p € (o, B), then py(z) € {a, B} for a.e. x € Q with [, po(x)dx = m.

(ii) If p € (to, @] or p € [B,11), then py(x) = p for a.e. x € L.
Proof:
Assertion (i) follows immediately from the definition of the modified energy &. Item (ii)
is shown analogously to Theorem 3.4. |

Next we verify that the scaled energy éé’s of (P1) tends to zero on open relatively compact
sets in A and Q\ A.

Theorem 3.6 _
Let (A1) — (A4) be satisfied. Further, let U cC A and V cC Q\A be open sets. Then

1
/ SRV pe ()2 4 W (poy (1)) = 0(1) a5k — oo
vuv 2 Ek
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Proof:
The upper energy estimates

_ 1
coP(4,\D) < lim in / B (%’f |Vpek(x)|2+—W(pek(:E))>dx (46)

—00 U Ek

54 .. €k 2 1
coP(A,Q\V) < 11]:511 inf [ (5 IV pe, ()7 + =W (pe, (x)))dx (47)

—00 AV Ek

can be established by the same arguments as Modica [Mod87] used to get relation (39).
Observe, for open sets U CC A and V CC O\ A the following perimeters are equal:

P(A,Q) = P(A,0\T) = P(4,0\V)
Therefore we obtain
€ 1
| 219 @ + S W (a)do=o(t)  as k= o
U k

as well as
€ 1
| 1@+ W @do =o(t)  as k- cx.
1% k
[ |

Theorem 3.6 and the local energy estimate (41) are the main tools to obtain uniform
convergence results for sequences of global minimizers.

Theorem 3.7
Let (A1) — (A4) be fulfilled. Then {p., }ren converges uniformly to e on open sets U CC A
and to 3 on open sets V. CC Q\A.

Proof:
We only prove that {p;, }ren converges uniformly to a on open sets U CC A. The uniform
convergence result on open sets V CC Q\ A can be achieved similarly.
We suppose this were not true. Then there exists a number ¢ > 0 and points z; € U,
j € N, such that

}pekj(xj)_a} >5a j€N>

for some subsequence {e;;};en. By definition of A we also may assume that
|pe, () = B| > 6, jeN.

Now let us define d = dist(U, Q\A) > 0. Then we obtain by means of inequality (41) for
g; <r<d,jeN,and each ball B,(z;), j € N, the estimate

1

_ Ckj 2, |1
B = g [ G, @ W )

kj

1 Eki 1
> _Mir 4 —— / 1Y oy, (@)~ W (e, ()
€k Bey () €

Vv
|
=
3
+

—= [ Wl @)

€kj (z5) 6kj
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Consequently, we get for r > 0 sufficiently small

lim Eekj(r, z;) > —Myr +b,C > bng,

j—o00 2

where C' = min{W(h) : h € (top,a =] U [a+ 0,5 —9d]U[B+0d,t1)} > 0 and b, is the
volume of the unit ball in R™. However, this is a contradiction to Theorem 3.6. [ ]

Next we show that global minimizers p. converge on open relatively compact sets in A
and Q\ A at least with order ¢ to a and to (3 respectively.

Theorem 3.8 B
Let (A1) — (A4) be satisfied and let U cC A and V- cC Q\A be open sets. Then there
exists a number 13 > 0 such that

a — M3Ek S pek(x) S o+ M3€k> YIS Ua

and
B — Msep < pe, () < B+ Msey,, z €V,

for all €, < n3, where M3 > 0 is some constant depending only on U and V.

Proof:
In view of estimate (42) we only have to verify the inequalities

pe. () < a+ Mgy, for x €U and  p,(x) > B — Mse, for xeV (48)

if e, < 1.
The structure of W assures that there exist a constant C' > 0 and a number § > 0 such
that

(i) W'(h) >0 for helo,a+d] and W'(h) <0 for he[B—4,/0],
(ii) W"(h) >C >0 for he|a—d,a+d0lU[B—0d,5+ 4]

Further we define 4d = min{dist(U, Q\A), dist(V, A)} as well as B, ,,(z¢) = {z € R" :
r1 < ||z — xo|| < r2}. The proof is divided into two steps.

Step 1: First of all we show that
pe, () <+ Msey, for x €U (49)

if M3 (depending on k,,) is chosen sufficiently large and €5 > 0 is sufficiently small. This
is done by contradiction. We suppose estimate (49) were not true. Then there exist a
subsequence {ey;}jen and points z; € U, j € N, such that

Pey; (LL’]) > o+ Mgékj.
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. e

Further, as {p., }ren converges uniformly to o on Uy, Uy := U U |J Bag(x;), there exists
j=1

a number j, € N such that

max |p.,, () — af < 6
zeUq

for all j > jo.
Now our plan is to construct functions g; modified to p., . which have an interior max-

imum point in Bgg(z;). For this reason we choose a sequence of smooth functions
0; € C°(Bua(z;)), j > jo, which fulfills the following conditions

Eks _
(i) a+Mg% <@;<a+6 on Bslz;), > jo (50)
.. €kj — — . .
(i) ¢; = oz+M3% on By(z;) and ¢;=a+3d on Bagsi(x;), J > Jo (51)

In addition, we may assume that the sequence {A;} is uniformly bounded on Bsg(z;).
Now we define

gj(z) = Pakj(x) —pj(z) for x € Ei’)d(fj)a J = Jo-

Then the following estimates are satisfied:

i) gjlx)<a+d—a—-06=0 for z & 0Bsy(z;) (52)
(i) max gj(x) > a+ Msey; — o — Mgﬂ - Mg% (53)
z€B3zq(zj) 2 2

Item (i) and (ii) assure that the functions g;, 7 > jo, have an interior maximum point y;
in Bsg(z;). Thus we deduce

W/(pEkj (yj>> + do + >\€kj

J J
| Wilpa ) £ (00| W) oAy
6kj t=0 €kj gkj J INII
1 /
g;\Y; %74 ©ily; do—F)\ej
= Jg( J>/ W (tpey,; (y5) + (1 —t);(y;))dt + (2igs) | RN
ko Ckj Ekj
9;(y;) . , do+ Aey,
 Ekj he[o?—lﬁﬁ]w (h) + Ekj gkﬂA%(%)
M . " do + e,
> I NN T
-2 he{an—lﬁw} W(h) + Ekj =k 593 (93) (54)

asa — 6 <tp., (y;) + (1 = t)p;(y;) < a+dfort € |0,1] and minpen—sa+s W”'(h) > C >
0. Since the sequence {Agp;} is uniformly bounded we obtain

M.
ler; Apj(y;)] < 730
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for e; > 0 sufficiently small. The latter combined with (54) gives

do+ A, M.
0> TOT ey + _30
€kj 4
But this is in view of (40) for M3 > 0 sufficiently large and e;; > 0 sufficiently small
impossible.
Step 2: Now we suppose that

min p., (z) < 8 — Mse,
zeV

for some sequence {e;;};en and argue similarly as in Step 1. We select points Z; € V,
j € N, with

Pey ("i'J) = min Pey (ZL’)

eV
Moreover, as {pe, }xen converges uniformly to 8 on Vi, Vi := V U |J Baa(Z;), there exists
j=1

some jo € N such that

max |pe, (z) — B <4

zeVy

for all j > 7.
Next we take smooth functions ¢; € C*°(Byy(2;)) which satisfy the following conditions:

. . Eki — . . A
(i) f—-0<g¢; < 5—M3% on Bsq(Z;), J > Jjo,

N A €k — . . — R . A
(i) ¢; =0 — Mg% on By(z;) and ¢;=0F—06 on Bagza(Z;), 7> Jo-

We also may assume that the sequence {A$;} is uniformly bounded in Baq(%;).
Consequently, we derive for

9i(x) := pe,, (x) — §i(x), € Bsaliy), j=> Jos
the estimates
(i) gj(x) > B —06— B+ =0 for x € IBsa(;),
(i) min g;(x) < - Maey, — f+ My = — 2,2,
z€B3q(Z;) 2 2
Thus g; has an interior minimum point §; in Bzq(Z;), j > jo. Therefore we have

_ W/(pekj(:gj)> ‘l‘ do + >\€kj

gkj 6kj
8(0;) [* ; o WS | dot Ay
- = / W,/(tpekj (y]) + (1 — t)goj(y]))dt —+ J\IJ —+ ki EijQOj(yj)
€kj 0 Ek;j £k
gj(@j) . " do + >\€k]‘ o
< = W"(h) + — 5 o AG (1
T Ekj he[ﬁn—lfsl,lﬁw] (h) Ekj ki NP3 (05)
—M; do + A,
< ; W (h) £ 0Tk NG (6
B 2 he[ﬁn—lg%-k&] (h) Erj ISTANCHUR)
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since 8 — 6 <tpe, (9;) + (1 —8)@;(9;) < B+ for t €[0,1] and minye(g_s519 W (h) >
C > 0. We end up with

Jdotde, M

€kj 4

for e,; > 0 sufficiently small which is a contradiction to (40) if Mz > 0 is chosen large

enough.
Combining Step 1 and Step 2 shows the claim. [ ]

Now we are in a position to derive the asymptotic expansion of p. as ¢ — 0.

Proof of Theorem 3.1:
We choose § > 0 so small that

(i) W’ is monotone increasing on the intervals [ — 0, a + d] and [§ — 0, 3 + 4.
(ii) W"(h) >C >0 for he|a—0da+0U[B—0d,5+ 0], C >0 some constant.

Furthermore, we set ¢ = min{|W'(a — §/2)|,|W'(a + §/2)|,|W'(B — §/2)|,|W' (B +
0/2)1}/ (2| ol); Ao = co(n — 1)k, /(B — ). Since |dy + Ac,| < 2Xoey for k sufficiently
large, there exist numbers o., € [a —0/2,a+ /2] and §., € [f — /2, 5+ 6/2] such that

W/<a€k) = W/(ﬁ%) = —(do + )\€k>
if €, < g9. Moreover, we have

W/<a€k) = W//(h'lﬁk)(a&c o Oé), hlﬁk < [Oé o 5/27 a+ 5/2]
and

W/(ﬁak) = W”(h2,€k)(/6€k - /6)> h275k € [/6 - 5/2’ /6 + 5/2]

In consequence,

2o

max{\ozek - 04|7 wsk - 6|} < ?5/%-

From Taylor’s theorem we conclude
W'(az,) = W (a)(as, —a) +O(e;) and W(B.,) = W"(B)(B., — B) + O(ep)
as k — oo. This implies

do + e,
Qe = — I?V”(a) + 0(52) and [, =0—

do + A,
W (i)

Next we show that there exist some 1, > 0 and some constant M, > 0 depending only on
U and V such that

+ O(£3).

(1) ae, — Myei < p., < ., + My, z €U,
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and
(11> ﬁ&k - M4€2 S pi—:k S 6€k _'_ M46i7 x e v7

for all €, < ny.
This is done by contradiction. We suppose that there exists a sequence {e,}ren and
points z; € U, j € N, such that

2
Peu, (x) > g, + Mgy,

for any My > 0. Since {p., }ren converges uniformly to o on Uy, Uy := U U |J Bsa(z;)
J j=1
and 4d := dist(U, 2\ A), we may assume that

max |pe, () —a| <3

zeUq J 2
for j sufficiently large. Next we proceed similarly as in the proof of Theorem 3.8. To
obtain the upper estimate of (i) we just have to replace o by a., and &, by 5%3_ in (50),
(51), (52) and (53). Thus we end up with the inequality

W,(pff J(y)) d()‘l')\a 0 j
S L = Dgy(yy)

0 > Agi(y;) = Dpey, (y5) — Dpily;)=

6%3_ €7,
Wiae, ) W"(h do+ Ao,
= 5 + 2( )(Pakj(yj)—Oégk,)+%—Agpj(yj), h € |a—0d,a+ 4],
€k, €k, J €k,
> Mo i W) - Ay (55)

2 hela—6,a+9]

which cannot be true for My > 0 sufficiently large.
The lower estimate and statement (ii) can be established analogously. |

Now we attain the equilibrium conditions of Theorem 3.2 by straightforward calculation.

Proof of Theorem 3.2:

To (i): We expand g by Taylor’s theorem such that we obtain in combination with The-
orem 3.1 the following form:

do + A,
W (o0 ()

Since g(p) = W'(p) + doy we have g(a) = g(5) = do and ¢'(p) = W"(p). Hence we yield

9(p=.(2)) = g(pL, () — g'(p2, (2)) +0(e})

g(pe(2)) = =X, +O(}) for zeUUV

and the phase equilibrium condition is established.
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To (i): From the Maxwell conditions we deduce

a(a) =doa+dy = g(la)a+dy  and  SY(3) =dofB +di = g(B)5 + di.

The latter combined with the relation

p(ﬂ%) = pgk¢/(p5k) = Pey, (g(p€k) - w(pfk))

gives
(P2, () = 2, (2)g(p2, (%)) — P2, (2)0 (L, (2)) = —d for x € UUYV.

In consequence, we get by means of the relation p'(p) = pg’(p) the mechanical equilibrium
condition

P(pe, (22)) — plp=, (21)) = D' (P2 (22)) (pey, (w2) — P2, (2))—
P (02 (21))(pe, (21) — P2 (21)) + O(£7)

= g'(p, (22))pL, (22)(pe, (2) — p2, (22))—
g'(p2, (21))p2, (1) (pe (21) — pE, (1)) + O(ef)

= —co(n — 1)kerto(eg)
for x1 € U and x5 € V as g, — 0. Hence both equilibrium conditions are verified. [ |

Finally we will show that for pressure control only one phase remains in equilibrium.

Proof of Theorem 3.3:
Let € > 0 be arbitrary but fixed. Since W > 0 by definition we obtain the lower bound

Alp.) = [ (SITol + W) o+ dom + (ds + o)

d a
> dom + (d + po) | Zdom+min{( 1 p) 1+po)}m

o G

Furthermore, for an arbitrary 2 € M we have

/Q (Z—Q\W(m)P + W(p(x))>d$ _0

if and only if p = a or p = 3 because p € C3(Q2). This implies

(i) for di + po > 0:
m

.Ag(p, Q) =dom + (d1 +p0) 3

if and only if p= [ and |Q] =

=3
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(ii) for di +py < 0:

A.(p, Q) = dom + (d; +po)m

— if and only if p = « and |9 =
« a
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