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Abstract

We have previously developed a phase-field model of solidification that includes convection in the melt [Physica D 135
(2000) 175]. This model represents the two phases as viscous liquids, where the putative solid phase has a viscosity much
larger than the liquid phase. The object of this paper is to examine in detail a simplified version of the governing equations
for this phase-field model in the sharp-interface limit to derive the interfacial conditions of the associated free-boundary
problem. The importance of this analysis is that it reveals the underlying physical mechanisms built into the phase-field
model in the context of a free-boundary problem and, in turn, provides a further validation of the model. In equilibrium,
we recover the standard interfacial conditions including the Young—Laplace and Clausius—Clapeyron equations that relate
the temperature to the pressures in the two bulk phases, the interface curvature and material parameters. In nonequilibrium,
we identify boundary conditions associated with classical hydrodynamics, such as the normal mass flux condition, the
no-slip condition and stress balances. We also identify the heat flux balance condition which is modified to account for the
flow, interface curvature and density difference between the bulk phases. The interface temperature satisfies a nonequilibrium
version of the Clausius—Clapeyron relation which includes the effects of curvature, attachment kinetics and viscous dissipation.
© 2001 Published by Elsevier Science B.V.
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1. Introduction

In the recent paper [1] (AMW), we derived a phase-field model that describes the solidification of a pure material
when fluid motion is present. The motivation for developing and studying such a model follows from experimental
observations and theoretical analyses which show that fluid motion in the melt can have a profound effect on the
morphology of the solid—liquid interface [2—6]. In an industrial setting morphological and hydrodynamic instabilities
can have a detrimental effect on both the control of the process and the quality of the solidified product. However,
even when careful attempts are made to suppress fluid motion by eliminating external forces such as gravity, it
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is not always possible to eliminate all fluid motion. For example, expansion or contraction flow is present during
solidification when the solid and liquid densities of the material are different. Furthermore, even in equilibrium
where fluid motion is absent, the presence of a density difference between the solid and liquid phases can have
thermodynamic consequences.

Typical phase-field models for a pure material without convection [7—10] introduce a phase-field variable ¢ (¥, 1),
which is a function of position ¥ and time ¢, to distinguish the solid from the liquid. This is in contrast to diffuse
interface descriptions of a fluid near its critical point, where density is a more natural order parameter [11,12]. The
phase-field governing equations have been derived in a thermodynamically consistent way by Penrose and Fife
and coworkers [10,13,14] following the formalism of irreversible thermodynamics [15]. AMW followed these same
principles to derive their phase-field model that includes convection. They retained the use of the phase-field variable
¢ and allowed the density of each phase to be specified independently. The model was developed to describe fluid
motion that is incompressible in the bulk phases. Therefore, in order to account for expansion or contraction flows
that are driven from solidification at the solid-liquid interface they incorporated the ideas of quasi-incompressibility
first used in a diffuse-interface description of a binary fluid by Lowengrub and Truskinovsky [16].

AMW treated both phases as fluids, although they examined the case where one phase has a sufficiently large
viscosity, so that it may be interpreted as an approximation to a solid phase. In many solidification applications, a
fluid model is used for the thermodynamic description of the solid phase, in that the elastic properties of the solid are
ignored. AMW also assumed that the phase transition was first-order and had an anisotropic surface energy, which
is unconventional for a fluid—fluid system, but is consistent with our primary intention of modeling a solid-liquid
system.

There have been a number of other phase-field type descriptions of solidification that include convection in the
melt [17-21]. The AMW model (see also Ref. [22]) incorporates in a thermodynamically consistent way the density
effect in a phase-field description of solidification as well as the appropriate form of the Korteweg stress term in the
momentum equation.

The object of this paper is to examine in detail, the governing equations for the phase-field convection model
of AMW (see also Ref. [22]) in the sharp-interface limit to derive the interfacial conditions of the associated
free-boundary problem. The importance of this analysis is that it reveals the underlying physical mechanisms built
into the phase-field model in the context of a free-boundary problem and, in turn, provides a further validation of
the model. To date sharp-interface analyses of phase-field models have concentrated on situations in which flow is
not present and the densities of both phases are the same [23-30]. The version of the AMW model without fluid
flow has recently been examined in detail [30]. Therefore, the focus in the present work is on the effects associated
with density differences between the bulk phases as well as fluid flow and how they manifest themselves in the
sharp-interface limit. We follow the so-called “classical” sharp-interface analysis and refer the reader to [26-30]
for other possible distinguished limits and related issues.

The paper is organized as follows. The governing equations are described briefly in Section 2 and their dimen-
sionless forms used in the present analysis are given in Section 3. The sharp-interface analysis is first examined for
the equilibrium case in Section 4. Section 5 discusses scaling issues associated with the nonequilibrium version of
the equations which are then analyzed in two different limits. Conclusions are given in Section 6.

2. Governing equations
In the absence of convection, phase-field models can be derived by extending the formalism of classical irreversible

thermodynamics [15] to nonclassical systems whose thermodynamic potentials involve square-gradient energy terms
[10,13,14]. AMW built on these ideas to develop a phase-field model that incorporates convection. The governing
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equations of this model which describe convection, heat transfer and solidification of a pure material are

Dp .

Dr =—pV -u, (1a)
i

pD_Lt‘:v.m, (1b)
DO _ 2 vy vei] 028

My, =DV [T (VPE = p3 . (Ic)
D Y k@)VTI+ 2V (FvE 22 . Vii 1d

PO = [k(@)VTT+ €5V - [I'( ¢)€]E+ms. u, (1d)

where p is the density, u the velocity, m the stress tensor, ¢ the phase-field variable (we adopt the convention that
¢ = 0 denotes the liquid phase and ¢ = 1 denotes the solid phase), and T the temperature. Additionally, M is a
constant that represents the mobility of the interface, and € the Helmholtz gradient energy coefficient given by
e%(T) = e% + Teg, where €r and €g are the gradient energy and entropy coefficients which are assumed to be
constants. Further, k(¢) is the thermal conductivity, and g(7', p, ¢) = e —Ts+ p/p is the Gibbs free energy per unit
mass, where e is the internal energy per unit mass, s the entropy per unit mass and p the pressure. The quantities
m and mg are given by

m = [—p+ 3 (DI (VU — (T (V)i ® Vo + 7, (2a)

ms=[—p+ AT (Vo)ll — T2 (Vo) @ Vo + 1, (2b)
where t is the viscous stress tensor

T = pu(@)[Vii + (Vi)' — 2(V -], ?3)
and w(¢) is the viscosity which is a function of ¢ given by

(@) = usr(p) + pLll —r(@)], “

where ug and py are the viscosities in the bulk solid and liquid phases, respectively. The function r (¢) is monotonic
increasing with r(0) = 0 and r(1) = 1; suitable choices include r(¢) = ¢ or r(¢) = ¢2(3 —2¢). '(Vp) is a
homogeneous function of degree unity that permits a general anisotropic surface energy of the solid-liquid interface,
and § is the generalized &-vector whose components are defined by &§; = 9I'(V¢)/d¢, ;, where ¢ ; is the jth
component of V¢, see [31,32]. We will henceforth confine our attention to case of isotropic surface energies and
set I'(V¢) = |V, in which case § =Vo¢/|Ve|.

The density of the two bulk phases may be different, and we shall assume that p depends on ¢ alone,

p (@) = psr(p) + pLll —r(P)], &)

where ps and pr, are the densities in the bulk solid and liquid phases, respectively. This assumption, in which the
density does not depend on temperature or pressure, known as quasi-incompressibility, places a constraint on the
form of the underlying thermodynamic potentials [16] and requires that the underlying Gibbs free energy density
be given by

P — PR

T, p,d) = go(T, = 6
g(T, p,¢)=go(T,d) + @) (6)
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where pr is a reference pressure associated with an isothermal stationary planar interface at melting temperature
Twm. We take go(T, ¢) to have the form
1

1 [ (9), (N

20(T. §) = [eo Ty — (@)L — LHm(qs)] (1 _ l) — TIn (l) 4
Tm T

4ag M

in which case the corresponding expressions for the internal energy and entropy densities are

_ 1 PR
e=-¢o+c(T —Twm) _r(¢)L+EHm(¢)_ @)’ (8a)
= L ! H, 1 T 8b
s—m[eo—r(qﬁ) —@ m(¢)i|+cn<m>, (8b)

where 1/ag = 1/a — 1/ag. Here 1/a is the height of the double-well of the Gibbs free energy density at T = Ty,
and 1/ag and 1/ag are the heights of the double wells in the internal energy and entropy densities, respectively.
The quantity ey is a constant reference energy and both the heat capacity per unit mass ¢ and the latent heat per unit
mass L are assumed to be constant.

The double-well function Hy, (¢) appears in the “per unit mass” quantity go(7', ¢). The analog “per unit volume”
quantity associated with p(¢)go(T, ¢) is p(¢) Hn(¢) = H,(¢). A common form of a double-well potential is the
function ¢>(1 — ¢)2, and in standard phase-field models that do not include convection it is usually associated
with a “per unit volume” quantity (e.g. [10]). In applications, in which the density of the two phases are constant
and equal, the per unit mass and the per unit volume specification of the double-well are equivalent. However, in
the present situation the bulk densities are not necessarily equal and therefore we shall examine the merits of the
per unit mass form Hpy(¢) = #*(1 — ¢)? and the per unit volume form Hy(¢) = pLd*(1 — ¢)? (in which case
Hu(9) = pL”(1 = $)*/p(9)).

The one-dimensional solution of the governing equations for an isothermal system at the melting temperature T
with equal solid and liquid densities (ps = pr) is given by

¢ = % [1 — tanh (%)] ©)
P =PR— i%sech4 (%) . (10)

The interface thickness, /, and surface energy yy, are related to the phase-field parameters by

2 T
l=er(Tw), |~ w= erfv Jo (11)
oL 6 2a

It is also convenient to define an associated capillary length by I. = Tmyo/ (,oL[L2 /cD.

3. Dimensionless governing equations

We nondimensionalise the governing equations by introducing a reference length scale [y, which is a typical
length scale associated with the interface shape, such as a dendrite tip radius. The reference scales for time, velocity,
pressure and stress are based on thermal diffusion in the liquid. The temperature scale is L/c and the density,
viscosity and thermal conductivity are scaled with their values in the bulk liquid. The dimensionless quantities,
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denoted by primes, are related to their dimensional counterparts by

2 2 2
X = IloX/, t =2y, = K_Lz_i’, m= 'OL;CLm’, p=pr+ pL ;C r, (12)
KL lo I I
L /! / / /
TZTM+Z9, p=pLP, M= puLu, k = kLK, (13)
where k. is the thermal diffusivity in the bulk liquid phase. The dimensionless governing equations are
ap -
L4V (piD) =0, (14)
ot
Dii \% (15)
- = -m,
"D
2 D¢ 2 2 / 9 (1
€T, =€ A+ad)V—p (1+59)H (@) + 10r' (¢)+ pﬁ — (16)
Pe_v. [Q(p) VO] + D¢v2¢+7{ (17)
— = €’y ,
"br Dr

where, for simplicity, we have omitted the primes on the dimensionless variables. The dimensionless internal energy
density, entropy and Gibbs free energy are given by

eSp* 1

e=0-r@)+ H @) - 2 (18)
AV P
) 1 A
5 = Aeh = 1r(@) = 3P Hn(@) + S In(l + 50), (19)
= (el — SN0 — 2o (1 4 $6) In(1 + S6) + + Hon () + A0r (@) + < —2— (20)
§= % 52 2" 7 0@

where 66 = eo/L. Note that g is scaled with 1/(2a), s with ¢/(2aL) and e — e¢g with L. The dimensionless tensors
are

m=o"+(1+ab)o? +Prr, (21a)

ms=0"+a@+ S Ho? + Prr, (21b)
where

ol =—(p+pHl, (22a)

o = yel3IVoI’I — Vo @ Vo), (22b)

T = w@)IVi + (Vi)' = 3(V -], (22¢)
The source term in the energy equation is

H= %mg Vil = %[—(p + pI +a® + S He? + Prr] : Vil (23)
The dimensionless parameters are given by

L YU E L B 24)

C€%(TM) ' ascTy’ 2apL’ 12Lpr. zaLG%:(TM) ’
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I ! 12 L

e=—, oA=L, p=DR0 s = p_T 25)
lO 6lc ,OLK2 CTM KL,

_ 6lplL?  6loy kLM Twic lkr/ 1]

Yy =— =—7, T = 5 = , (26)
KLCTM PLKT 6oLl L [L/clitmob

where v, is the kinematic viscosity of the liquid phase and
k
Q@) =1+ (k—s - 1) r(e), pu(p) =1+ (ﬁ - 1) r(¢), pl@) =1+ (ﬁ - 1) r@).  27)
L ML L

We note that the parameter y is related to the capillary (or crispation) number Ca by y = 6Pr/Ca, where Ca =
uLkL/ loyo. Additionally, if one follows the thermodynamic relationships between the gradient coefficients and the
double-well heights, namely, e%(TM) = 6125 + TMeg and 1/ag = (1/a) — (1/as), we find, as in [30] that «, B, §
and v are not independent parameters but rather are related through

B—a=Arv—=79), (28a)
a=S—Av. (28b)

In the absence of flow these equations reduce to the generalized phase-field equations recently studied in Refs.
[30,33]. We observe that € is the ratio of the interface thickness / to the reference length scale /p and in the analysis
that follows we shall consider the sharp-interface limit € — 0. The leading-order free-boundary problem that
emerges from a sharp-interface limit of these equations depends on the distinguished limit that is taken [23,27,30].
The particular sharp-interface limit in which A = O(1) as € — 0, where the interface thickness is comparable to
the capillary length, is the so-called ‘thin interface’ limit studied by Karma and Rappel [27]. The case > = O(¢) as
€ — 0, where the interface thickness is much smaller than the capillary length, is the so-called ‘classical’ limit.

In this paper, we consider a classical sharp-interface limit for the simplified model where « = 8 = 0 and
v = § = S/A. Here the square-gradient and double-well terms are present in the internal energy functional but not
in the entropy functional. Notice that since A = O(¢) in the classical limit, we have v = § = §/A = O(e!); these
terms all appear in the energy equation. We refer the reader to [30], where the more general case of nonzero «, 8,
8 and v is examined without fluid flow. The dimensionless governing equations in this case are

z—f + V- (pu) =0, (29)
pDD—f =V-m, (30)
22 _avry BH,;@) L A0F (@) + ;:p% (%)} , (1)
p];—f =V [0($)V0] +e2v];—fv2¢+7{, (32)

where m and ‘H are given by Eqgs. (21a) and (23) with o = 0.

4. Equilibrium: sharp-interface analysis

In this section, we conduct a classical sharp-interface analysis of the equilibrium version of Egs. (29)—(32). Here
the fluid velocity u and all time derivatives are zero. Additionally, the energy equation admits an isothermal solution
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where the temperature is denoted by 6. In the classical limit, ¢ — 0 with A = € A and A = O(1), thin interfacial
regions of thickness O(¢) develop in ¢. Away from these regions the system is in the solid or liquid bulk phase and
we express the solution in these so-called outer regions as regular perturbation series in powers of €. We write

ph et e =poch, e +emc )+ (33a)
o2 ) =0t et ) e, ¢ e+, (33b)

where ¢!, ¢2, ¢3 are coordinates locally body-fitted to the mean position of the interface, given by the surface
¢ = L. Here ¢!, ¢? are surface coordinates measuring distance along the principal directions, and ¢ is a coordinate
measuring distance in the direction normal to the surface ¢ = %, which may also be expressed by ¢3 = 0. We adopt
the convention that ¢ is positive in the liquid and negative in the solid. Further details of the differential geometry
of body-fitted coordinates are given in Appendix A.

The phase-field equation in the outer regions gives that ¢9 = O in the liquid and ¢9 = 1 in the solid. The
momentum equation V - m = 0 in the outer region requires that po(¢', ¢2, ¢3) is constant in each phase. We put

po=ps—p,  p5=pi—p, (34)

where pg = pslg / (,oLKf), P = leg / (pLicf), and ps and pp, are the dimensional pressures in the bulk solid and
liquid phases, respectively.

We now consider the solution in the interfacial layer. We observe from the one-dimensional solution (10) that the
dimensional pressure in the interface is characterized by y4 /1, and hence the dimensionless pressure in the interface
scales as (yo/1)/ (,oLKI% / lé) = y/(6¢€), where y = O(1). Consequently, we write the inner expansions as

1
Pl %0 = ;[Po(;l, 20 +eP 0+, (35a)

o, 20 =@t el ) +edi(c )+ (35b)

Here and below we use capital letters to denote the inner variables and ¢ = ¢3 /e is the normal coordinate scaled to
the thickness of the interfacial layer. Equilibrium conditions follow from the momentum and phase-field equations
as shown below.

4.1. Momentum equation

We examine the first two orders of the momentum equation O(e~ 1) and O(1) to find that

Py = co(¢ 2)—1~(—8"’°)2 (362)
0 =co(l",¢ 21/ ac )
¢ rady\? ady 9P
_ RN 0 0% 1
Pr=ci¢h¢H—p +y(icl+ic2>/_oo (—ag ) d¢ 5 o (36b)

where cg and ¢ are independent of ¢.
Matching the inner and outer pressures requires

S 1
0= lim {po(ro)——(P0+6P1)+‘~‘}, 37
¢—>+00 €
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and gives co(¢!, ¢?) =0and ¢;(¢', ¢?) = ps- Additionally,

+00 /9y \ 2
P0|]§=)7(/C1+’C2)/ (a—;) de, (38)

which relates the jump in the outer pressure across the interface to the interface curvature. We identify the integral
factor below after treating the phase-field equation.

4.2. Phase-field equation

The O(1) inner problem for the phase-field equation can be written as

ey 19 1 ado\> 1 .
0= +5%[ln(p<¢o>>}<¥) ~ 7700 Ha(®0), &

where we have made use of the expression (36a) for Py. This equation can be simplified if we first multiply through
by the integrating factor (1/ p(@o))l/ 2 to obtain

o:i( ! )“28@0 ( ! )l/zp(Cbo)Hr;(@o) @0)
oc [\p(@0)) dc p(®0) 2

and then multiply this result by (1/p(®¢))'/2d®(/d¢. Integration then gives the first integral

by \ 2
0= <¥> — p(Do) Hm (D). 41

The O(¢) inner phase-field problem can be expressed as

82‘pl+i[1n< : )}%@—{11[ (@0 Hy (@) + - [m( ! ﬂ@}cp _ R
02 " ag | \p@0 /)| 9z oz 209" 502 | "\ oo )] 7T T

(42)
where
(ps—p*) 3 1
=K+ /Cz)— + Abp(Po)r' (Po) + ——=——| In
C vy o 0¢ p(Po)
1 ¢ (adp\?
e [ ] (2
¢ p(Po) —oo \ 0
and we have made use of Eq. (36b) for P;. Eq. (42) may be manipulated to obtain the solvability condition
T 1 8y
0= / — Ry d¢, (44)
—0 P(Po) 3¢
which can be simplified to obtain the Clausius—Clapeyron relation
* 0P
0= A9+—(psy )< ’;L)+(IC1+IC2)f ( 0) de. (45)

This equation expresses temperature in terms of the bulk pressure and interface curvature.
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In dimensional form, the pressure jump condition (38) and the curvature-modified Clausius—Clapeyron relation
(45) are

pls =y (K1 + K2), (46a)

T 1 1
0=L<1——>+(PS—PR) (———)+1(/C1 + K), (46b)
™ PL  PS AL

where y is the surface tension (or excess Kramers potential) defined in Appendix B as

+o00 BYe) 2 1
y = 610 / (—0) d¢ = 6y /0 V(@) Hn($) do, (47)

Cle

and @ is determined by Eq. (41). Egs. (46a) and (46b) determine the liquid pressure pL and the temperature of the
system 7 in terms of the solid pressure p®, the interface curvature, and the material parameters.

The value of y is not in general equal to yy defined by Eq. (11) but rather depends on the density ratio (ps/oL)
and the form of p(¢) Hy, (¢). When p(¢) Hp (¢p) = ¢2(1 — ¢>)2 (so that the double-well potential is associated with
a “per unit volume” quantity, see Eq. (7)) Eq. (41) admits the standard hyperbolic tangent profile and the integral
in Eq. (47) evaluates to %, so that y = yp. However, when Hy, (¢) = ¢2(1 — ¢)2 (so that the double-well potential
is associated with a “per unit mass” quantity, see Eq. (7)) Eq. (41) no longer has the hyperbolic tangent profile
solution. Additionally, with r(¢) = ¢2(3 — 2¢) we find

2[(ps/pL) + (ps/pL)V/? + 1]

, 48
3(ps/pL)/? + 1] @
and with r(¢) = ¢ we find

_ BB 90/ 4 1ps/ L) +9(ps/ L) +3(ps/pL)’] “9)

35[1 + (ps/pL) /213

Each of the expressions for y in (48) and (49) evaluates to Yy when the bulk densities are equal. Furthermore, they
are increasing functions of ps/pr and vary approximately from 0.7y to 2.3y as ps/pr varies from 0.1 to 10.

This analysis shows that the equilibrium version of the present phase-field model allows an isothermal system
in which the pressure difference between the two bulk phases is equal to the surface tension y times interface
curvature (the Young—Laplace equation) while the temperature of the system is determined by y times interface
curvature (the Gibbs—Thomson effect) and also by the bulk pressure, when there is a density mismatch, through a
modified form of the Clausius—Clapeyron relation. The Clausius—Clapeyron pressure effect has been investigated
by LaCombe et al. [34] as an additional control on the interface melting temperature during dendritic growth. We
also note that Maruyama et al. [35] have examined transitions in the kinetic growth shapes of ice I, from a circular
disk to a hexagonal plate, in response to pressure-induced alterations of the melting point near the roughening
transition.

5. Nonequilibrium: sharp-interface analysis

In this section, we examine the role of nonequilibrium effects on the hydrodynamic boundary conditions that
arise in the sharp-interface limit as well as the heat flux and Clausius—Clapeyron boundary conditions.



314 D.M. Anderson et al./Physica D 151 (2001) 305-331

5.1. Scaling arguments

In order to guide this analysis, we examine the Clausius—Clapeyron relation for a planar interface derived in
AMW [1]. In terms of the present nondimensionalizations, their result is

too ] dog\? 1 2
—6A9—§|:p—L—1:| (pg—p*)=erﬁvn/ —(—°> dz + S~ v2 ('O—L—l)
7

o oL Joo [p(@0)1? \ dC 72 " \ps
LBresy, /m[z (®0) + AM(Po)] [i( ! )T de (50)
7o " O 1 Ldz \o(@o) '

The left-hand side of this equation contains the temperature and pressure terms. The right-hand side involves an
interfacial attachment kinetics term, a volume-change term (which can also be interpreted as a velocity-dependent
modification of the far field pressure owing to the vapor recoil effect [36]) and a viscous dissipation (or viscous drag)
term, respectively. The attachment kinetics term is present in phase-field models without fluid flow [10] although the
integral term here is modified by the density function. The viscous drag term is associated with the velocity change
across the interfacial region in the normal direction and vanishes for inviscid flows or density-matched phases. In
the analysis of solute trapping for a binary alloy by Ahmad et al. [37], an analogous effect, called solute drag, was
identified (see the integral term in their Eq. (34)). In Eq. (50), the viscous drag term vanishes with the square of
the density difference across the interface times the interface velocity while the solute drag effect in Ahmad et al.
vanishes with the square of the concentration difference across the interface times the interface velocity.

In an asymptotic sense, it is possible to obtain a number of dominant balances among the physical effects
represented by Eq. (50). In the case of equal densities and no flow possible balances include the situations where
temperature is controlled at leading-order by attachment kinetics (e.g. if the interface is nearly planar), by curvature
effects (the Gibbs—Thomson effect), by both effects, or by neither (e.g. see Refs. [10,23,27,28]). In the present
context, we must determine how density differences and fluid flow affect the interface temperature. If in Eq. (50)
all parameters are O(1) as € — 0, then the viscous drag term dominates and no balance can be achieved. Hence we
now reconsider the different terms in the equation in more detail.

Anderson et al. [1] found that for a typical material such as lead the viscous drag term was negligible compared
to the attachment kinetics term due at least in part to a small density difference. This was true even for solid to
liquid viscosity ratios of as large as 10%. Consequently, in Section 5.2, we consider an asymptotic regime in which
the density difference (ps/pL — 1) - 0ase — 0.

In Section 5.3, we consider a second asymptotic regime in which the density difference is O(1) and the coefficient
Pr/y = Ca/6 = O(e) while the viscosity ratio ug/uy is treated as O(1) with respect to €. This scaling may be
more appropriate for two fluids (say liquid and vapor) where the density difference is not small and viscous effects
are of secondary importance.

Another possible scaling would be to specify the viscosity function u(¢) to be O(¢) in the interfacial region,
where dp/d¢ is nonzero. However, it is not clear that this is physically plausible and we do not pursue this further.

As asimplification, in the remaining analyses we shall use exclusively the double-well potential given by H, (¢) =
() Hm(¢) = ¢>(1 — $)>. We note, however, that in the case of nearly matched densities in Section 5.2, Hy (¢)
and Hp, (¢) are equivalent at leading order.

5.2. The case: ps/pL — 1 = O(e), Ca = O(1), A = O(¢)

In this section, we describe a classical sharp-interface analysis where A = € A with A = O(1) as ¢ — 0 and we
assume that the solid and liquid densities are nearly matched. In particular, we take
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p(P) =1+ €exr(e), (D

where x is O(1) as € — 0.
We use the expansions

Q' 23 0 =ioe! e B n ven ', 2 B304+ (52a)
P 2 0 =poc', % 3 0 +epr(ch, 2 0 0+ (52b)
o' O =o' % D epn @ 0 D+ (52¢)
0(c 22 =00 2 +eon ! 2 B D+ (52d)

for the outer variables. The leading-order velocity and pressure in the bulk phases satisfy the incompressible
Navier—Stokes equations

Dilo _ G+ Prv -z (53a)
- _ _ rV - 10, a
Dt Po 0

0=V -io. (53b)

The phase-field equation gives ¢9p = 0 in the liquid and ¢9 = 1 in the solid and the energy equation becomes

D6y 2 S Pr -

— =kV°0y + ——=1¢ : Vi, 54
Dr o + A7 To : Vo (54)

where k = 1 in the liquid and k = kg/ kg, in the solid.
The outer variables must satisfy interfacial conditions which we will determine by examining the inner problem
and invoking matching and solvability conditions. In the inner region we put

U c2 =00 c% e +eli@ . c2 e+, (55a)
1
Pl et en= ;[Po(gl,cz,m+eP]<cl,cz,;,r)+--~], (55b)
ot D=0 R D) e (C L+, (55¢)
o, ,n=00¢h %0 nreor L o+, (55d)
1 2 1 1 2 1 2
M(§ 7C 7§’t)=Z[MO(§ ’§ ’Cvt)_'_EM](; aé‘ 7§’t)+"']- (553)

We examine each of the governing equations in the following sections.

5.2.1. Continuity equation

The leading-order problem for the continuity equation (29) shows that Ug is independent of ¢. The matching
condition for velocity is

lim l_}o = ﬁO|L» lim ﬁo = L70|5, (56)
—>00 {—>—00
where ‘|’ and ‘|s’ denote a quantity in the bulk phase evaluated on the liquid and solid side of the interface,
respectively. It follows that
i - Al = 0. (57)

This is the normal mass flux condition when the densities match to leading order.
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5.2.2. Momentum equation
At leading-order [O (e’l)], the momentum equation (30) gives that

aMz'  aMy? aMy’
= = =0. (58)
9 cle 0¢
Using (21a), (22a)—(22c) and the results in Appendix A we find that

1_(300)\°
Mt =prrdl,  MP=pPredl, MP=- |:Po + 57 (—8;) ] +Preg. (59)

Integrating (58) once gives that these leading-order stresses are independent of ¢. However, applying the matching
condition on the stress gives

lim Mo =0, (60)
{—>=+o00
and so Mgl = Mgz = M33 = 0. Employing the expressions for 77!, ng and 133 given in Appendix A we find
@022 @0’ _o Pt 5 (220 | s g 2% g (61)
Hoag—, ,U«oag—, 02)/8{ 3rﬂoag—7

so that the forms of the velocity components and the pressure in the interfacial layer are

Us=bi(c',¢% 0,  U=h(', %0, U3 =b' 20, (62)
P _l~ <&>2 (63)
0= 2)/ o ,

where b1, by and b3 are independent of ¢. The matching condition for velocity (56) then gives the no-slip condition
Lido — AiGidg - ][5 = O, (64)

which shows that the tangential components of the leading-order velocities in the bulk phases are continuous across
the interface.

Consistent with the leading-order inner stresses vanishing in the far-field limit, the leading-order inner pressure
Py also vanishes in this limit. We emphasize that although the leading-order inner pressure term is O(1/¢) (see
Eq. (55b)), the leading-order contribution to the stress is O(1) as My = 0. Stress jumps across the interface are
determined next.

The momentum equation at O(1) in the inner region gives

U, oMt oM}t amd!

ad
U — V) e =t T e — (K1 + K))Mg' — K1(Mg® + Mgh), (652)

AUz M aMir M2
U3 = V) 3;0 = agl + ag? + a{g — (K1 + K)MP — Ki(M3P + M3?), (65b)

3 aUS aM?S 3M63 8M§3 33 11 22

However, using Mg = Mgz = M83 = 0, the symmetric nature of the stress tensor, Egs. (62), and the expressions
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for the components of the stress tensor given in Appendix A, these equations simplify and we find that

IM3! 3 1_(a®
ac S act ac
IM;? 3 1_[d®
1 ~ 0
=——|—P 66b
o 2 [ 0 + V( T ) (66b)
IM;? 1. [ddg
=—(K1+K P 66
T (1 + 2)[ 0+ 5 V(ag) (66¢)
Integrating these equations from { = —oo to { = +o0 gives that
A . 0T -
MU = —Pom MR =-Tgm MPIR =706+ KT (67)

where, on using Eq. (63) the integral Z may be expressed as

+00 oD 2
I = / (—°> de. (68)
—oo \ 0¢
The integral Z evaluates to % for the double-well H,(¢) = p(¢)Hm(¢) = $%(1 — ¢). Matching allows Egs. (67)
to be expressed in dimensional form as

[(—pol +70) - iilLls = —y(Ki + Ka), (69a)
[to - iiljl§ =0, (69b)

where the subscripts L and || indicate components normal and parallel to the interface. Here T represents the
leading-order outer viscous stress tensor. These are the conventional stress balances that hold in the absence of
Marangoni effects, whereby the tangential stress is continuous across the interface and the normal stress difference
across the interface is balanced by surface tension times interface curvature.

In the interest of modeling a solid-liquid system we examine the limit pg/up, — oo. In the bulk solid this limit
gives atleading-order that V- (Vius+ Vﬁg) = 0 while the above stress boundary conditions give [(Viis +Vﬁ§) Al =
Oand[(Viis +Vﬁg) -n]1 = 0. Hence the solid phase undergoes rigid body motion at leading order. The leading-order
velocity field in the liquid phase satisfies the Navier—Stokes equations in the bulk and is subject to the normal flux
and no-slip boundary conditions on the solid—liquid interface. As expected in this limit, the stress in the liquid is
not imposed through a boundary condition but rather can be derived from the velocity field.

5.2.3. Energy equation

We next consider the energy equation (32) and recall that v = § = (S/eA) = O(e~!). We note that e =
0 — r(¢) + (S/2A€)Hn(¢) — (Sp* /Ay p), so that in the inner region the advective term in the energy equation
contributes at leading-order O (e ~2). The effects of dissipation as well as thermal diffusion also contribute at this
order and we find that

S 0Hw 0 200 3 | (900
—A(Uo - Vn)? |:Q( 0)—:| (Uo ) T |:<¥> j| (70

We note that the leading-order phase-field variable @ satisfies Eq. (74), so that terms with coefficients S /2 A cancel.
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Eq. (70) can then be integrated twice to give

Y AR TR ) 2
00—[ 0(%0) dg +do(g, ¢7, 1), (71)
where dy and d; are independent of ¢. Matching the inner temperature to the outer solutions gives d; = 0, so that
Oy =do(C L ¢ 2 t) and Oo|lL = 6ols = ©g. Therefore, the inner temperature © is independent of ¢ and the outer
temperature is continuous across the interface. In dimensional terms, we write 71, = Ts = Ti, where 77 is the
interface temperature as given in Eq. (78).

We can identify a heat flux boundary condition when we examine the O (e ~!) problem. The analysis involves the
inner velocity component correction U 13 which is determined from the correction to the continuity equation. The
details of this calculation are contained in Appendix C. We find that in dimensional form the heat flux boundary
condition obtained is

ki - VTS = GiolL - i — V)lpLL + o (K1 4 K2)1. (72)

This is the classical Stefan condition modified to account for motion in the solid and liquid bulk phases as well as
the curvature of the interface. The effect of flow only enters in the first factor where it arises as the normal velocity
of the material relative to the interface. The curvature effect follows from the term €2v D¢ /Dt V3¢ in Eq. (32).
It represents the internal energy gradient and double-well terms in our model. Similar curvature effects have been
recognized by Umantsev and coworkers [38,39] who identified the coefficient of the curvature to be yg — T dyg /0T .
Eq. (72) is in agreement with this work when we observe from (11) that yy is independent of temperature. Fife and
Penrose [26] and Fried and Gurtin [40] have also identified this curvature effect in the context of phase-field models.
In sharp-interface formulations Wollkind and Maurer [41], Umantsev and Davis [38], Zhang and Garimella [42]
and Schlitz and Garimella [43] studied its effect on the stability of the interface and Lemieux and Kotliar [44] its
influence on velocity selection during dendritic growth.

5.2.4. Phase-field equation
At leading-order, the phase-field equation (31) for nearly matched densities becomes

_ 92 1H, (@0) (73)
= 8{2 5 m 0)-
This equation has the first integral
300\
0= 9 ) T Hpm (D). (74)

The first-order phase-field equation is given by

82(pl—lH//((]) YD = (U3—V)&+(/C +/C)%+A@) /(<D)+li[ (DPo)Hm (Po)], (75)
a2 2r]ﬂol—f QY. 1 28; or (Do 28¢70m0a

where we have used (63) and (74). Upon multiplying Eq. (75) by 0®(/d¢ the solvability condition can be readily
obtained

0 19\ 2 o0 19\ 2 00 91 (@)
_ 3 0 0 o 0
0=1(U Vn)/—oo <_a; ) d;+(/€1+icz)/_oo <_a; ) d§+A()o/_OO 0 d¢

+00
+£/ 3[r (Po) Hin (Po)] dc.

. 7 (76)
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With Hy, (Do) = @g(l — @¢)2 and r(0) = 0 and (1) = 1 we find that the interfacial condition is

0=1(U — Vi) + (K1 + K2) — 646, (77)
or in dimensional terms
I Y0 . . L 1
L<1——> =——(K1 +K2) — (uols -1 — Vy) 7— ; (78)
v PL ™M Mmob
where T7 is the interface temperature and (tmop the interface mobility given by
6p1. LI
= . 79
Mmob TuM (79)

Equation (78) gives the interface temperature 77 in terms of curvature and attachment kinetics and is equivalent
(when iig|s = 0) to the result for no flow [10]. It differs from the more general Clausius—Clapeyron relation (see
Eq. (102)) in that the effects of pressure, density change and viscous drag do not enter at leading order. We expect
that this equation represents typical solid—liquid systems, in which the density difference between the two phases
is small.

5.3. The case: Ca = O(e), ps/pL — 1 = O(1), A = O(e)

As in the previous case, we conduct a classical sharp-interface analysis, but now we assume that the density
difference is O(1) and the viscous effects are O(¢). Specifically, we put Pr/y = Ca/6 = Ce, where C = O(1), and
again take A = Ae, where A = O(1) ase — 0.

We follow the same procedure as in the previous case and find that the leading-order outer problem remains the
same with the exception that the Navier—Stokes equation (53a) is replaced by the Euler equation

Duig
P = VPO, (80)

where in this equation p = 1 in the liquid and p = ps/pL in the solid and the energy equation is without the
dissipation terms

p% = kV26, (81)
Dt
where k = 1 in the liquid and k = kg / ks in the solid.
Interfacial conditions are derived by examining the inner region. Here we again use the expansions (55a)—(55e)

and consider each equation in turn.

5.3.1. Continuity equation
The leading-order problem for the continuity equation (29) may be solved to obtain the form for Ug through the
interface as

3 — J0(§17 {27 t)
0 p(Po)

The matching condition (56) applied to the normal velocity component gives

V. (82)

plio - i — Vy)l§ =0 (83)

in dimensional form, where Jo = o (gl - 2 — V) = ps(ug|s - i — V},) is identified as the mass flux across the
interface.
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5.3.2. Momentum equation

Atleading-order [0 (e ~")] the momentum equation (30) gives Eqgs. (58) as in the analysis of Section 5.2. However,

owing to the different scaling, Eqgs. (21a), (22a)—(22c) and the results in Appendix A now lead to

0D
e e e [ne b ()]

Egs. (58) and the matching condition on the stress (60) require M33 = 0, so that

1 BION
P°="y< a¢ > '

The next order momentum equation in the inner region gives

Uy  oM;' oMy N Mg
ac A act ac2

p(Po)(UZ — V)

32 12 22
vz aMP? oMl oM}

3
P (Do) (U — Vi) = + + — (K1 + KM — Ki(M3 + M?),

¢ ¢ a¢! 9¢?
vy aMP oMy aMP

p(Po) (U — Vi) —2 = + + — (K1 + Ka)M + KMy + KoM

Gl Gl ac! ar?

— (K1 + KM — IC (M + M3,

(84)

(85)

(86a)

(86b)

(86¢)

However, using M 31 = M, 32 Mg 3 = 0, the symmetric nature of the stress tensor and the expressions in Appendix

A with Pr/y = Ce these equations simplify to give

M vy o 1_(0®)\*
=Jo— 2 ——|-P+57 (=) |
Gle ac ot 27\ ac

aM132_JaU§ 0 | _p Lo (0%
o ar a2 |0 Vac

2

oMy _ U 5Kt + o) 3Py
c 0 c JAUY! 2 3{ s
where
- BION 3@0
M3l = _9%0 Do) 0
- dPg 0D
M=y |-——+¢C
P = —p s [ 2P00P1 4, @ )8U3
1= 1—PD Y 8;“ PY; 3 Cu(Po o

Now using these expressions and (85), Egs. (87a)—(87¢) become

| 0%y ouy | auy  _a [ [(ad)’
V&[ @?*C“@O’ﬂ w7 | (5) |

(87a)

(87b)

(87¢)

(88a)

(88b)

(88¢c)

(89a)



D.M. Anderson et al./Physica D 151 (2001) 305-331 321

50 390890 b o UG|_0U 0 (&) (39b)
Yar | ac2 o T, 9 Va2 |\ oc ’

3 0Py 01 4 v g dP

% |: P —p*+7y ( FTarra + gcﬂ(d’o)y)} JOW Y (K1 + K2) ( T > . (89¢)

The leading-order phase-field @ satisfies the equilibrium equation (41) (see also Section 5.3.4) and depends only
on ¢. Consequently, we integrate Egs. (89a) and (89b) to obtain

1 _ 1 .2 ﬂ/g } 1 .2
Uy =b3( ", ¢ ,t)exp[?c (Do) d¢ [ +b1(¢,¢%,1), (90a)

2 _ 1 .2 ﬁ/z ] 1,2
Uy =bs(& ', ¢ ,t)exp[?c W (Dy) d¢ |+ ba(g7, 27, 1), (90b)

where by, by, b3 and b4 are independent of ¢. We now apply the matching condition for velocity (56) and find
by = by = 0, so that U(} = bl(gl, {2, t) and Ug = bg({l, {2, t). Hence, the leading-order outer tangential velocity
components are continuous across the interface

liio — fi(ido - A)]]5 = 0. (91)

These results give that M 131 =M 132 = 0. However, integrating the momentum equation (89c¢) gives that P is

aq>0 (L) / 3Py 4 _ a3
P =c3(¢" 50 — p* = JUp Ki+K —d ~PCu(@))—2L, (92
1 =c3(¢ .87, ) — p* = JoUy — 8; s + 7 (K1 +K2) §+3V u( 0)84“ (92)
where c3 is independent of {. We next apply the matching principle for the pressure (37) to find that c3 = pgls +
p* + Joip|s - 7 and the jump in the outer pressure at the interface is given (in dimensional form) by

L J02 Ps
—pls = — p—L — 1) =K +Ks), (93)

where Jj is given in the text after Eq. (83). Therefore, the pressure undergoes a jump across the interface due to
the vapor recoil effect and interface curvature. Viscous stresses do not appear at this order in the analysis since
Ca = O(e).

5.3.3. Energy equation

We examine the energy equation (32) and find, as in the previous case, that 71, = Ts = T1; the outer temperature
is continuous across the interface with the interface temperature 77 given by Eq. (102). The heat flux boundary
condition follows in an analogous manner as that of Section 5.2.3. The details of this calculation are given in
Appendix D. We find that in dimensional form the heat flux boundary condition obtained is

. Ki+K 11 2T 177
kn.VT|I§=JO!L+M+(pls—plz)[———}——0[———}}. (94)
oL PL  PS 2 Lo ps

In addition to the latent heat and curvature terms on the left-hand side of this equation, which were also present
in Eq. (72), we now have terms involving density jumps (e.g. see [36]). The last term on the right-hand side
has the effect of reducing the effective latent heat, while the curvature term and pressure terms may contribute
positively or negatively. We note that the terms on the right-hand side of this balance also appear in the modified
Clausius—Clapeyron relation (102) and so can be related to the viscous dissipation and the interface kinetics effects.
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5.3.4. Phase-field equation

The leading-order phase-field equation is the same Eq. (41) as in the equilibrium analysis. An analysis of the
phase-field equation may be pursued in a similar manner to that in the equilibrium case in Section 4.2 and the
previous nonequilibrium case in Section 5.2.4. An alternate way [1] of deriving the modified Clausius—Clapeyron
relation, however, is to examine the jump in Gibbs free energy g. One expression for g follows from its definition
in (20) and another follows directly from the phase-field equation (31). Equating these two expressions gives the
Clausius—Clapeyron relation for a curved interface in nonequilibrium, as we show below.

Upon expanding the definition (20) as g = g() + €g(1) (parentheses around the subscripts distinguish between
the terms in the expansion and our previously defined go in Eq. (7)) we find, using Eq. (85) that the jump in g(o)
vanishes. At O(¢), using Egs. (85) and (92) and that 90|§ = 0, the definition of g gives

2 00 2
ols oL J oL 9P
g(1)|1§=_A@0+L|:1__:|_T0<1__)+(IC1+’C2)/ <— dg, (95)
Y ps Y ps —oo \ 0
where we have used r(0) = 0 and r(1) = 1 but otherwise have not specified the form of r(¢).
We next examine the jump in g as obtained directly from the phase-field equation (31). The leading-order
phase-field equation can be written as

3g(0) 82(150
Dg)—— = . 96
PP =50 (96)
Since g = g(0, p, ¢) we have
a dgdf 0dgd ag o
98 _ 989 L 98P | 899 97)

3 90dc  dpac  apac
Noting that ® is independent of ¢ and using Eqgs. (85) and (96) we obtain

9 I 0Py 990 d®0 1 9 [Py 1 [0®0)\>
80 0, 980 80 _ [0+_< 0)}20, (98)

3¢ 7o(@) 3¢ dap or  p@nac |y 2\ ac

This gives g(o) |I§ = 0 which is consistent with the definition of g.
At the next order, the phase-field equation requires that g1y satisfy

dgay 2P by 1 39 1 3p(Pg) 8%
Pp)—2 = — K1 +K)— —tJp—— — — 99
PP = o ~ Rt o T L@ e e | e
We obtain from Eq. (97) at O(e) that
) 1d 1 AP 1 aP, gy 0 1 92® 00
%8m _ 29 ( ) o 20 4 I 98w 9%o 2L (100)
9¢ Y ¢ \ p(Po) ¢ yp(Po) 3¢ d¢ 9¢  p(Po) L= 9L

where we have used that @ is independent of ¢ and that dg) /960 = 0 (consistent with the dimensionless entropy
in Eq. (19) having no contribution at O(1) when 8 = 0 and A = O(¢)). Some additional manipulations of (100)
show that

+oo 3P\ 2 172 oL\
L———Jf —(—0) dc— -0 1—<—>
sl ) To@or \ac £73 Y PSs

4l /+°° @)[i( ! )Td; (101)
370 T e oo )]




D.M. Anderson et al./Physica D 151 (2001) 305-331 323

Now if we equate the two results (95) and (101) we find the modified Clausius—Clapeyron relation (in dimensional
form) that includes nonequilibrium and curvature effects

T 11 JE/1 1N B[ M 4
L(l——‘) = (pls — pr) (— ——) - B+ + 2 (———) -2 [—L +—&Iz]
m oS  pL oL 2 \ps pL AL

where

s —/mi <@>2d; z —f+°° @ )[i (l>]2 at (103)
1_7oop2 a¢ ’ 2T 7oo'u ° s \p .

These integrals are evaluated for special cases in Appendix E.

Notice that the first three terms of Eq. (102) represent effects that are present in the equilibrium case while the
remaining terms represent nonequilibrium effects associated with the change of phase. Also notice that M/lp;, =
6L/ T imob as defined in (79). As a consequence of our quasi-incompressibility assumption (see Eq. (6)) the effects
of compressibility of the bulk fluid are not included in this equation. We refer the reader to [45], where the effects of
isothermal compressibility have been included in a modified Clausius—Clapeyron relation for a solid-liquid system.

6. Conclusions

In this paper, we have examined sharp-interface limits of a phase-field model of solidification for a pure material
that includes the effects of fluid motion. The model, given by Egs. (29)—(32), was developed in Refs. [1,22]. Here
we considered a simplified version that retains the square-gradient and double-well terms in the internal energy
functional but excludes them in the entropy functional. The thermodynamically consistent derivation givenin [1] and
the identification of the distinguished limits which lead to useful free-boundary problems given in this paper together
provide a validated phase-field model of solidification with convection. This paper gives the first sharp-interface
analysis which addresses fluid flow and solidification in a phase-field model. However, we note that a similar
sharp-interface calculation for a binary fluid (Cahn—Hilliard model) in the inviscid case has been carried out by
Lowengrub and Truskinovsky [16].

The first important result in the present work follows from the sharp-interface analysis of the equilibrium version
of the model in which we considered the classical limit A = O(¢) as € — 0. Here the phase-field model leads to the
Young-Laplace condition (46a) relating the jump in pressure between the bulk phases to the interface curvature.
Also, a Clausius—Clapeyron condition (46b) relates the temperature of the system to the interface curvature and,
when the bulk densities are different, the pressure as well. Therefore, even when there is no flow, a density difference
between the bulk phases can affect the interfacial temperature.

In the first of two distinguished limits for the nonequilibrium case, we used A = O(¢), ps/pL — 1 = O(e) with all
other parameters treated as O(1), as € — 0. The hydrodynamic boundary conditions of the associated free-boundary
problem are the standard ones expected for a fluid—fluid interface undergoing phase transition (namely, the normal
flux boundary condition (57), the condition of continuous tangential velocities (64) and the stress balance conditions
(69a) and (69b)). It is important to point out that the condition of continuous tangential velocities and the stress
balances both follow from the momentum equation. Viscosity is an essential element that ensures the continuity
of tangential velocity because, in the sharp interface limit, the interface cannot support unbounded shear stresses
and strains across it. Without viscosity we expect that the sharp-interface analysis would allow a discontinuity
in the tangential velocity across the interface. The thermal interfacial conditions obtained in this case are also of
the familiar types (namely, the continuity of the bulk temperatures at the interface, an expression for the interface
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temperature (78) and a condition involving the jump in heat flux across the interface (72)). However, we found that
the heat flux boundary condition involves an interface curvature term proportional to surface energy yg. This term is
often not included in standard free-boundary formulations. Its origin here is the source term in the energy equation
(32) related to the gradient energy coefficient €z and is present with or without flow and density differences. The
appearance of this term implies physically that the surface energy of the interface affects the balance of energy at the
interface. Umantsev and Roitburd [39] found that the more general coefficient of the curvature termis yo—T dyp/dT.
We surmise that had we retained the square-gradient and double-well terms in the entropy functional we would
have recovered this more general term in the sharp-interface limit. Finally, the interface temperature in this case is
modified from its reference value Ty by interface curvature and attachment kinetics.

This limit allows for the interpretation of the solid as a highly viscous liquid if we take the subsequent limit
us/ur — oo. To leading-order in us/ur the corresponding free-boundary problem is satisfied by rigid body
motion in the putative solid phase while the velocity in the liquid phase satisfies the Navier—Stokes equations
subject to normal mass flux and no-slip conditions at the interface (see the discussion at the end of Section 5.2.2).

A second distinguished limit, given by A = O(e) and Pr/y = O(e), is also possible in the nonequilibrium
setting. This limiting case may be more appropriate for a fluid—fluid or fluid—vapor system where viscous effects
may be of secondary importance. Here the hydrodynamic conditions are similar to the previous nonequilibrium case
with the exception that the viscous terms are not present in the stress jump condition at leading-order (see Eqgs. (83),
(91) and (93)). The condition of continuous tangential velocities is still obtained, reflecting the limit of small but
nonvanishing viscosity. The thermal interfacial conditions have the same general structure as those in the previous
nonequilibrium case (see Eqs. (94) and (102)) but now include additional effects that can be attributed to density
differences between the solid and liquid phases.

The phase-field model developed in [1] is the so-called generalized phase-field model, as it includes additional
square-gradient and double-well contributions to both the internal energy and entropy functionals of the system.
Similar models have been developed by other authors [14,33,40,46,47]. McFadden et al. [30] considered vari-
ous sharp-interface limits of a generalized phase-field model and investigated the so-called thin interface limit, in
which A = O(1) and 1.0 = O(e) as € — 0. They found that the generalized phase-field models can give rise to
additional nonstandard terms in the thermal interfacial boundary conditions. Here we examined different asymp-
totic limits both with A = O(e) as ¢ — 0 and also found that the leading-order thermal interfacial conditions
involve new, albeit different, terms directly related to the square-gradient and double-well terms in the energy
functional.
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Appendix A. Notes on differential geometry

We employ body fitted coordinates (¢!, ¢2, ¢3) to the interface [¢ = % given by 7 = 7o(¢!, ¢2,1)] (e.g. see
[48]). Here ¢!, % measure distance along the principal directions of the interface and ¢ measures distance in the
direction normal to the interface. Hence

F=rot ¢+ ¢,
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where 7 is the unit normal to the the interface. The corresponding basis vectors are
- 3 b - 3 - - -
er=(1-¢Knn, e =(1-¢"Kon, €3 =1,

where 71, 7> are the unit tangent vectors to the interface parallel to the principal directions. The corresponding metric
tensor has nonzero components g'! = (1 — 23K)72, ¢?> = (1 - 3Ky) 2, g3 = 1.
The gradient of ¢ may be expressed as

0 AP o | 04 5 0 5 0 0
V$ = 8§1‘+a§22+8—§33 [( K1) —1]1 [(1—;%) 28§}62+a§363,

where & - ¢ ;= 8’;. Hence we find that

22 (BN a2 (09 (%)2
V> = (1 - K1) (8,;1) + (1=K (8§2> +(53) -

The contravariant components of V¢ ® V¢ are

PP P TR 3 -2 09 ¢ 32 0@ 99
[(1 K1)~ agl] (1 =KD =¢°Ky)~ a;lagZ (1=K~ acl 00
_ 3 -2 3 23¢ d¢ 3 2 ¢ _ 23(1') ¢
=KD~ =¢7Ky)™ o1 922 (1=K 302 (I —3K2)~ 202300
2 00 09 piicyy 210 9 [@}
(1= kn™ aclacs (1= k)™ 90293 a3

We note that the contravariant components of the unit tensor in these coordinates is given by I = diag(g'!, g??, g>%).
Hence the expansion of ¢ = ye[%|v¢|21 — V¢ ® V] in the inner region (with £° = €¢)is 0? = e_l[ag +

eo‘({j + O(e?)], where

1 (00
( °> 0 0
¢
3 1 /8dp\>
1 /80
0 0 — (—0)
2 e
and
000 01 | (8P 2 0 by Py
o ¢ "\ae act ac
¢ _ Py 0D ady\> 9Py 9P
ol =7 0 SO L e (22 _JF09™0
d¢ oL Gl ar2 ¢
0®Pg 0P 0®Pg 0P 0®Pg 0D
acl a¢ ac? ot ¢ 9t

In a similar way the expansion of 6” = —(p + p*)I in the inner region is given by 6” = ¢! [0'O + ear1 + O],
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where the contravariant components of ag and af are

—Py 0 0
Ug = 0 —Py 0 ,
0 0 —P
and
—P— p*—=2tK 1Py 0 0
ol = 0 —P| — p* = 20K Py 0
0 0 —P—p*

The viscous part of the stress tensor in the inner region is likewise given by T = € [t 4+ €T + O(e?)], where the
contravariant components of T are

2 @ )aUg 0 @ )aU(}
3M 0 o n{®o o
. 0 2 @ )aug @ )aug
0 = _—— — —
T PRy
@ )3U(} @ )aug 4 @ )aUg
WP W) 3P0
The only component of 7| needed for the present calculations is 'L'133 which is given by
S PRI P N I PR e B S SR (A1)
777 = — —_—t — | — | = = —_— 4+ — — — . .
i 3“084 a(15184_ 3 (Po el T a2 1 28§§0
The components of M are then formed by
Mo =0l +0o¥ + Pro, (A2)
M =" +0? +Prr. (A3)
We note that the components of the divergence of a second rank tensor A are given by
ik
Ak — 1 (/84T + Ak
. i y’
NS

where g = g11g22833 = (1 — £3K1)?(1 — ¢3K)? and Fl]k are the so-called Christoffel symbols. We now expand
V - A in the inner region. We note that the only Christoffel symbols with a nonzero order one contribution are

rly=ry, =-K, Iy =Ty =-K, rj =K, ry =K.

Hence if A = Ag + €A + O(€?) then

1{aA3|._ Ak gAlk  gAZk .
V~A=—|: 0:|ek+[ L =0 4+ =0 (K + KA | &

€| 9 o ac! ac2
—KilAY + A 161 — Kol AF + AP16: + A K1 + AFPK21é3 + O(e). (A4)
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Appendix B. Surface energy

The surface energy y may be defined as the excess Kramers potential (defined by f — g, where f and g are the
Helmbholtz and Gibbs free energies per unit mass) of an interface at the equilibrium temperature Ty at pressure pR.
If we introduce a dividing surface at z = zp the surface energy is given by

R F( oo F( Tm)
Y= pf—pg+ ¢ —psfstpsgs | dz + of —pg+ ¢ —pLfL+pLgL | dz,

b4 +o00 2 T
VZ/D[_(P_PR)+M¢i|d +/ [—(P—PR)+M¢fi|dz,

o 2 " 2

“+o00 2 T
y =/ [—(p —pr) + EF(2—M)¢§} dz, (B.1)

which is independent of the position of the dividing surface. In equilibrium, the stress in the interface is zero and
hence m = 0 and thus from (36a) and (36b)

EF(TM)

P—PRT ¢ =0, (B.2)

and hence we may express the surface energy as
+00 ) 5 +oo /9 by 2
Yy = ep(Tm)¢; dz = 6y — ) dg¢, (B.3)
—00 —0o0 8;

where yp = %6 r(Tm)+/ pL/2a corresponds to the surface energy when ps = pr, (see Eq. (11)).

Appendix C. Energy equation analysis: ps/poL. — 1 = O(e)

Here we outline the calculation for the derivation in the sharp-interface limit of the heat flux boundary condition
for the case A = A€ and ps/pr. — 1 = O(e) with all other parameters O(1) as € — 0. In this case, we note that
v=28=_S/L=(S/A)e ! and from Eq. (18) that e = O(e ).

At O(e~?) the energy equation (32) gives that the leading-order temperature in the interfacial region is independent
of ¢ and hence may be expressed as @y (¢!, ¢2, 1).

At the next order O(e 1), we find that the energy equation gives that

e S 0Hpy
[Q( 0)—]:| = a[xr@o)(Ug — V) + U} - Vol

S Sp*
+(U; - V)—|: O—V(CDO)-F—H (P0)®) — Ve }
14

S s _yp 2 (320821) sy 0L (090
S-S s Jar v 2| (2]

S 3 dPp\ 2
+Z(IC1 +K) WUy — Vi) (y)

S Uy UG AU} 3
— | P — C.1
+A)7 |: 0(agl + 3z + T Ky + KUy ) | » (C.1)
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and that the continuity equation gives

auP  au; AU dr(Po)
K1+ KU = —x WU =V, .
oz 3;1 + 3;2 — (K1 +Kp) 0 x( 0 ) ot

Eq. (C.1) may be simplified by using (C.2), the leading-order phase-field equation (74), as well as the expression
for Py given by (63) to yield

(C2)

00 S 3 a S 3 3 [0Dy 0D
— | = —x Uy — V) —1[r(®g) Hn(Pg)] — —(Uy — V) —
[Q( 0) } 2AX( 0 n)ag[r( 0) Hm(Po)] A( 0 n)8§_<8§ 8§>
+ @3 —vin @y = rwe) + S (000 —
0 R 0 0) + 57 Hin (P0)P1 A7
S L
F (UG = V) (K1 + K2) ( 0) (C.3)
A ¢
We integrate this once and apply the matching conditions
. 00 n . 00 ks ..
lim Q(®g)—— =n- V&L, lim Q(®yg)—— = —n - Vbls (C.4)
{—o0 ag {—>—00 a¢ kr
to obtain
. ks . oD
A Vool — in - Vols = (ul — Vi) [ —(IC1 +/c2)f (—‘)) dg} . (C.5)

Noting that the integral in this expression evaluates to %, the dimensional form of this interface condition is

kui - VTi, — ksi - VTs = (iiols - 2 — V) [pLL + vo (K1 + K2)1. (C.6)

Appendix D. Energy equation analysis: Ca = O(¢)

Here we outline the calculation for the derivation in the sharp-interface limit of the thermal boundary conditions
for the case Pr/y = Ce, A = Ae with all other parameters O(1) as € — 0. As before, we note thatv =§ = §/A =
(S/A)e~! and from Eq. (18) thate = O(e~1).

As for the previous case with nearly matched densities at O(e~2) the energy equation (32) gives that the
leading-order temperature in the interfacial region is independent of ¢ and hence may be expressed as @ (¢!, ¢2, 1).

At next order O(e~!) the energy equation (32) gives that

[ 801}+£D=—(€D)[U3—V —Ji< : )¢:|8Hm(d>o)
A= 4P@0 | Ul =V —dog o | S5 | 4 T
+Joi[@o—r(¢o)+ S H (@00 L} (D.1)
o 24 M A7p(@0) |’

where D represents the O(e~!) contribution of the dissipation terms € (S/A)(D®/Dt)V>® + H and is given by

Ay [0%2d a’lcp RYes
Dy = (U — V) 0[ 1 (’[(U1 V)2 §+(Uo Vi) 1}

P9

Pt pr aU3 aUg Py | U7 aUl AU 3
@) —2 - :
+|: + C H(P0)— T + ol + e K1+ K2)Us

(D.2)

&y
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Here P; is given by Eq. (92) and ¢3(¢ I ¢ 2t ) = pols + p* + Joiio|s - . The normal velocity correction U 3 which
can be obtained by examining the continuity equation, is given by

U = Vit = Joi< . )cbl +— [b5<;1,z;2,r) +/§ Rdc], (D3)
99 \ p(Po) p(®o) —0
where
3 vl v
R = (K1 + K2)p(Po)Uy — p(Po) (8_51 + 8_§2> . (D.4)

Using this result we can integrate Eq. (D.1) once and apply the matching conditions (C.4) to obtain

k Sp*J s [T
AVl — i - Véols = Jo — pf’[l—p—L]——/ Dy d¢
kr Ay s AJ

+o0 9 Hy,

S 12 /C 3 Hm
+34) [b5(§ Ao+ [ Rdg| TR (D.5)

Next, we use the result for U 13 to simplify D; and find
3 1 0dgdd;, 1 [0dp\> 9 1 Ki+Ka ¢ (0®)\>
nd [ (2 o S ()
¢ | p(Po) 3¢ 9¢ 2\ 3¢ ) 3¢ \ p(Po) p(P0) J_oo \ 9¢
d 1 aqb0>2< . /z )
a¢ [2;»(@0) ( ac )\t o

1 (adp\* (3U) U} 3 pols+p* Jo,. 5 5 ]9 1
(=) [+ - +US |+ do | -+ (U - — :
+2< >(a;1+a;2 K1+ K)Ug | + Jo 5 +)7(0 udls)

o 9 \ p(Po)
(D.6)

If we note that US’ — u(3)|s = Jo/p(®g) — pLJo/ps, it follows that
+oo 0 13\ 2 1 {oU}  BUZ\ [+ [adg)>
Didc=—-Jp(K1+ K — ) d =4+ =0 / — ) d
/_oo vde ==+ 2)/_00 (8@) e tae ) Lo e )

1 +00 by \ 2 J J3 2
—=(K4 +/Cz)/ US <—O> d¢ — To(p0|S +p*) [1 - &} + 2 [1 — &] . (D7
2 —o0 0¢ Y 0s 2y P2

If we integrate the last term in Eq. (D.5) by parts, use Egs. (D.4) and (D.7) and again note that (8®0/8§)2 =
0(Do) Hy (@) we find that

R ks .
n-VéolL — —n-Vépls
ky,

S o (9dg))? S ] S L[, el
_JO{I+Z(K1+’C2)/_OO <¥> d§+A—)7PO|S I:I_P_Sj|_mjo [I_E] . (D.8)

In dimensional form this heat balance is

. . Ki+K 11 BT 17?
kLn-VTL—ksn~VTS=JO{L+M—I—(p|s—plq)|:———:|——o|:———:|}. (D.9)
oL PL  PS 2 Lo ps

Here we have assumed that p (®g) Hyn (Po) = q)g(l — @)?, so that the integral in Eq. (D.8) evaluates to é.
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Appendix E. Integrals in Clausius—Clapeyron relation
Suppose p(¢) Hm(¢) = ¢>(1 — $)? and p(¢) = 1 + (ps/pr. — D)r(¢). Then if r(¢) = $>(3 — 2¢) we have

+00 1 /a2 1
7= | _2(_°> ag = 1%, (E.D)
-0 P 9¢ 6 ps

and if r(¢) = ¢ with s = (ps/pL — 1) we have

0 1 /9Py \? —2s1 4+ (2 +s1) In(1 +51)
I = — (=) dr = . E.2
! /;oo o? ( ile ) ¢ 57 2
If r(¢) = ¢ and u(¢) = 1 + s2r(¢), where s = (us/pur — 1) then
oo 3 (1\]? 1| s 51257 + 951+ 6) — 6(1 + s> In(1 + 51)
b= /—oo (@0 [& (5” d= 6| (1+s)2 o s3(1+ s1)2
(E.3)

If we fix 52, Z» increases as s1 increases or decreases away from zero. We note that for the expression in Eq. (E.3),
To ~ éslz(l + %sz) when s; < 1. A similar behavior is found for Z, with r(¢) = ¢2(3 — 2¢).
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