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Free convection along a vertical flat plate embedded in a porous medium is considered,
within the framework of boundary layer approximations. In some cases, similarity solutions
can be obtained by solving a boundary value problem involving an autonomous third-order
nonlinear equation, depending on a parameter related to the temperature on the wall. The
paper deals with existence and uniqueness questions to this problem, for every value of the
parameter.

1 Introduction

Natural convection problems arise when dealing with a heated impermeable flat plate
embedded in an unbounded porous medium. In fact, at high Rayleigh numbers, the most
important part of the convection takes place in a thin layer around the heated source. In
this case, thermal boundary layer approximations can be derived (in analogy with Prandtl
theory for flow at high Reynolds numbers) and similarity solutions can be obtained by
solving the following the boundary value problem (Z,) involving the autonomous third
order nonlinear differential equation

a+1

fm4—47?—ff”——afa==0 on (0,00) (1.1)

and the boundary conditions
f0)=0, f(O)=1, (1.2)
f'(0) := lim f'(1) = 0. (1.3)

The parameter o describes the temperature distribution prescribed on the wall, and
the range for which the problem has some physical meaning is —% <o < 1. See Ene &
Polisevski (1987) and Cheng & Minkowicz (1977). However, for the mathematical analysis,
we will be concerned with every value of a.

For physical reasons (see (2.3) and (2.7) below), we will also consider the following
constraint:

Vte[0,0) 0<f(H)< L. (1.4)

The question of existence or nonexistence does not necessarily depend on the condition
(1.4). For example, in the case o = —1, if f is a solution of (1.1), then f’ is concave
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and we cannot have f'(0) = 1 and f’(c0) = 0 together. So, we see that, even without
the restriction (1.4), the problem may not have a solution. Furthermore, the question of
uniqueness for the problem (1.1)—(1.3) is not really clear. In fact, we will show that there
is an infinite number of solutions to (1.1)—(1.3) when o = —%, whereas uniqueness holds
for o € [0, %]. But in any other case (except, when we prove nonexistence), we are unable
to say if uniqueness holds or not.

On the other hand, if we look at the full problem (1.1)—(1.4), we prove nonexistence for
o< —%, existence for o > —%, and uniqueness for o = —% and o > 0. We also compute
explicitly the solution for o = —% and o = 1.

Let us note that for o = 0, equation (1.1) reduces to the Blasius equation

" 1-//_
1"+ 551" =0,

Numerical results about (1.1)—(1.4) for some values of a between —% and 1 can be

found in Cheng & Minkowicz (1977). Further numerical investigations for o close to —%
and ¢ > 1 are in Banks (1983) and Ingham & Brown (1986).

On the other hand, the explicit solutions for o« = —% and « = 1 were already given by
Stuart (1966). See also Crane (1970).
Nonexistence of solutions for o = —% was noted by Banks (1983). In Ingham & Brown

(1986), the argument used to get nonexistence for o < —% is only valid if the possible
solution f is assumed to satisfy f’f> — 0 at infinity. We will see that it is unnecessary to
add this assumption.

Equation (1.1) with the boundary conditions f(0) = a, f'(0) = 1 and f’(o0) = 0 is
considered by Magyari & Keller (2000), in the particular cases o = —%, o= —% and
o = 1. Such situations correspond to lateral suction (f(0) > 0) or injection (f(0) < 0)
of the fluid through a permeable stretching wall and have been considered by Banks
& Zaturska (1986) and Chaudary, Merkin & Pop (1995a,b). See also Merkin & Zhang
(1990).

Finally, let us mention that, according to the boundary layer technique, a steady two-
dimensional flow of a slighty viscous incompressible fluid past a wedge, can be described
in terms of the solution of the following problem:

L;lffum(l—f&):o (1.5)

with the boundary conditions f(0) = f'(0) = 0 and f’(c0) = 1 (see Rosenhead, 1963). If
m > —1, which is true for the values of m having physical significance, setting

f/// +

2m 2
= }v = —_— == -1 )»,
B P ——l and  u(t) = A"'f (J1),

we get
" +ud” + B —u?) =0. (1.6)
with u(0) = «/(0) = 0 and u'(c0) = 1. Equations (1.5) and (1.6) are called Falkner—Skan

equations. In the special case p = }, corresponding to m = 1, then (1.6) is called the

Homann equation, and every solution of it also satisfies the equation

u//// + uu/// — 0’
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obtained from (1.6) by differentiation. See Coppel (1960), Falkner & Skan (1931), Hartman
(1964), Hasting & Troy (1987, 1988), Kays & Crawford (1993), Walter (1970) and Weyl
(1942). However, because of the non-homogeneity of (1.5) or (1.6), it is not clear how to
relate the Falkner—Skan problem to ours.

The paper is organized as follows: in § 2 we explain how to derive the problem (1.1)—(1.3)
and the condition (1.4). In § 3, we show how the value o = —% appears in the computations,
and recall the explicit solution to (1.1)—(1.4) for this case, and also for « = 1. Next, we
give properties of solutions to the problem (1.1)—(1.3), which will be of great importance
in obtaining nonexistence and uniqueness results. §4 is devoted to nonexistence results
for some values of the parameter o. In §5, we prove existence of solution to the problem
(1.1)—(1.4), for o > —%. In §6 we discuss the question of uniqueness, and show that for
o>0and o = —%, the problem (1.1)—(1.4) has one and only one solution, and that for
o= —%, the problem (1.1)—(1.3) has an infinite number of solutions, whereas for o € [0, _%]
we have no solution other than the one satisfying (1.4). We finish with some concluding
remarks.

2 Boundary layer approximations and similarity solutions

Let us consider the problem of steady free convection around a vertical impermeable
flat plate in a saturated porous medium, and consider a rectangular Cartesian coordinate
system with the origin fixed at the leading edge of the vertical surface such that the
x-axis is directed upwards along the wall and the y-axis is normal to it. If we assume
that, in particular, the convective fluid and the porous medium are everywhere in local
thermodynamic equilibrium, the governing equations are given by

al+al_0
ox Oy
k [0
(o
u \ 0x
__kop
poy
al_|_ al_) 627T+627T
“ox Uay_v oxz  0)?

p=poll =B(T — Ty)]
where u and v are Darcy velocities in the x and y directions, p, u and f are the density,
viscosity and thermal expansion coefficient of the fluid, k is the permeability of the
saturated porous medium, and 4 is the equivalent thermal diffusivity; p is the pressure, T
the temperature and g the acceleration due to gravity. The subscript co denotes a value
far from the plate.
For our coordinate system, the boundary conditions at the wall are

v(x,0)=0, T(x,0)=Ty,(x)=Tyx+ Ax*, o€,
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where 4 > 0. The boundary conditions far from the plate are
u=0 and T =T,.

In terms of the stream function y satisfying
oy

0
U= » and v = ,
Oy 0x
the previous equations can be rewritten as
Oy Oy _ pupeklT
ox2  oyr a0y’
L(ET [ @T\ _aTay _aTdy
"\ ox2 9y  0ox 0y Oy Ox’
If we assume that convection takes place in a thin layer around the heating surface, we
get the boundary layer approximation

O’y poPgkdT

ik 2.1
oy PRRETE 2.1)
T 1/0T T
OT _1(3Toy _aTap) o)
0yr A\ 0x 0y Oy Ox
with
W x0=0
0x
and the matching condition
o —0 as y — oo,
Oy
We now define a local Rayleigh number as
Ra, = PrPEHT() = Too)x
UA
and introduce the following dimensionless similarity variables:
. T(x,y)— Ty
1= (Ra) L, psic,y) = ARa) (), 00y =~V = T
X Tw(x) — Ty
Since the temperature is assumed to decrease away from the wall, we have
0<o<1. (2.3)
In terms of the new variables, it is easy to see that equations (2.1)—(2.2) become
=0 =0, (2.4)
0" + “er Lo — a0 o0,
with
f(0)=0, 0(0)=1,
and
f(0) =0, 0(0) =0, (2.5)

https://doi.org/10.1017/50956792501004582 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792501004582

On a family of differential equations 517

where the primes indicate differentiation with respect to #. Finally, integrating (2.4), and
taking into account the boundary conditions (2.5), we get

=0, (2.5)

and (1.1)—(1.4) follow.
For more details on this model, see for example Cheng & Minkowicz (1977), Ene &
PoliSevski (1987) and Kays & Crawford (1993).

3 Properties of the solutions
3.1 Definitions and preliminary remarks

According to the previous sections, we will distinguish between solutions of (#,) for every
C3-function f satisfying (1.1)—(1.3) and physical solutions of (2,) for every C3-function f
satisfying (1.1)—(1.4).

By setting
u=f/+°‘T+1f2 (3.1)
we easily see that, if f is a solution of (£,), then v satisfies
v = ? f? on (0,00) (3.2)
and
v(0)=1 and v(w0)= ocl— 1f(oo)z. (3.3)
We can also see that the value o = —% plays a particular role. Actually, if f is a solution

of (#_ ! ) then, from (3.2) and (1.2), we get (if we replace the variable u by )

Ve=0, f'(t)+ é f(t)? = put+1 (3.4)

which is a Riccati equation (here, u is a constant which is in fact equal to f”(0)).
If 4 = 0, the constant function f = \/5 is a particular solution of (3.4). Then, solving
(3.4) with the initial condition f(0) = 0 we obtain

() = \/6 tanh \tﬁ
which satisfies (1.3). This function is the unique physical solution of (97% ). In fact,
according to (1.3), we must have ¢ > 0 and if u > 0, we get f'(t) > 1 for small t > 0.
As we will show in § 6, there exists an infinite number of solutions to the problem (97%),
satisfying f”(0) > 0. From (3.4) we see that such solutions will be unbounded.

In one case, we can also find an explicit solution. By setting f = g 4+ a, with a € R,
then (1.1) can be rewritten as

1 1
gm + O"; ag” — ocg’2 . O“; gg//.
One can show that there exists a solution to the linear equation
1
g/// + a_; ag// — O

https://doi.org/10.1017/50956792501004582 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792501004582

518 Z. Belhachmi et al.

which satisfies g(0) = —a, ¢’(0) = 1 and g’(o0) = 0, and now we see that the equality

1
agfz_“‘; gg//=0

holds if and only if « = 1. In this way, we get as a physical solution of (#;) the function
f(l) =1- e_[a
and we can also see that this method works only for « = 1.

Remark 3.1 The case o = —% is of special interest. In fact, the energy flux

3at+1

mw=0lekwwmm

is constant for this special case, which corresponds to a horizontal line source embedded
in a porous medium. Note also that the local heat transfer at the surface of the flat plate
can be written as

q(x) = Cox™T [—0'(0)],

where the values of [—6'(0)] increase from 0 at o = —% to 1 at o« = 1. Here we denote
by C; and C, some constants depending on the physical quantities introduced in §2 (see
Cheng & Minkowicz, 1977).

3.2 Qualitative properties of the solutions

Let us introduce the initial value problem

f/// + LJZrlff// _ O(f/z =0

£0)=0 o
f10) =1 e
£1(0) =

Let f be a solution of (2,,) defined on [0, T), with 0 < T < co. Clearly f” and f” cannot
vanish at the same point.
On the other hand, if we denote by F any anti-derivative of f, we get the equation

o+1

(f"e%””)/ e, (3.5)

Now, we can prove the following lemmas concerning the changes of concavity of solutions
of (P p).

Lemma 3.1 Let us assume that o < 0 (resp. o > 0), and let f be a solution on [0,T) of
(Poy). For tg € [0, T), we have:

1"(to) <0 (resp. f(tg) = 0) = f” < 0 (resp. " >0) on (to, T).

Proof If o < 0, it follows from (3.5) and the fact that f’ and f” cannot vanish at the same
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LF(t)

point, that the function t+— f”(f)e’s decreases, and so

Vi>to,  f(t) < f(to) e T F-FO) < g,

This completes the proof of this case. For o > 0 the proof is similar. O

Now, we are able to give results about the behaviour of the solutions of the boundary
value problem (£,). For the rest of this section, we will denote by f a solution, if it exists,
of (1.1)—(1.3).

Proposition 3.1 If « <0, then f is positive and strictly increasing on (0,00). Moreover:

e if f(0) <0, then f is strictly concave on [0, 0),
e if f"(0) > 0, there exists ty € (0,00) such that f is strictly convex on [0,t] and strictly
concave on [ty, o).

Proof Assume first that f”(0) < 0. It follows from Lemma 3.1, that f” < 0 on (0,00), i.e.
f is strictly concave on [0,00) and f is strictly decreasing on [0, 00). But f’(c0) = 0; thus
f’ > 0on [0,00) and f is strictly increasing. Finally, since f(0) = 0, we get f > 0 on (0, 00).

Now, assume that f”(0) > 0. There exists ty € (0,00) such that f” > 0 on [0,t) and
f"(to) = 0. Indeed, if not, ' would be strictly increasing, and thus, since f'(0) = 1, we
could not have f’(c0) = 0. Next, Lemma 3.1 implies that f” < 0 on (to,0), and as in the
previous case, we deduce that f' > 0 on [tg, o0). Moreover, since f' = 1 on [0, tp], we have
f" >0 on [0,c0). O

Proposition 3.2 If o > 0, then f"(0) <O, f is bounded and positive on (0,00). Moreover:

o cither f is strictly increasing and strictly concave on [0,c0),
e or there exists to € (0,00) such that f is strictly concave on [0,ty] and f is strictly
decreasing and strictly convex on [ty, 0).

Proof First, if f”(0) = 0, it follows from Lemma 3.1 that f” > 0 on (0,00). Hence f’ is
strictly increasing and we cannot have f'(0) = 1 and f’(o0) = 0 together. So, f”(0) < 0.
Let us assume that f” does not vanish on (0,00). We then have f” < 0 and f is strictly
concave on [0,00). Hence, f’ is strictly decreasing, and it follows from (1.3) that f > 0.
Consequently, f is strictly increasing and, since f(0) = 0, positive on (0,00). Finally,
suppose that f is unbounded, which means that f(c0) = oo. For t > 0, we have that

ORI VU O T
o~ 2 T e 2 Y
which implies
) f///(t) _
PO

Then, there exists t; such that
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Now, by integrating between s > t; and oo, we obtain
Vs=t, —f"(s) = f'(s).
(Let us note that here f” > 0, and thus we deduce from (1.3) that f”(c0) = 0.) Integrating
again, we get
Vi, —f(O)+f(t)=f)—f(t)
and a contradiction with (1.3).
Let us now assume that f” vanishes and denote by ¢ty the point of (0,00) such that

f” <0 on [0,t5) and f"(ty) = 0.

Thanks to Lemma 3.1, we get f” > 0 on (ty,0). Therefore, f’ is strictly increasing on
[to,00) and, due to (1.3), we obtain f’ < 0 on [ty,o0). So, f is strictly convex and strictly
decreasing on [ty,c0). It remains to prove that f > 0. For that, suppose there exists t; > 0
such that f(¢;) < 0. Since f is strictly decreasing on [ty,00), we get f < 0 on (t1,00).
Therefore,

Vim0 =of 0 — 2200 > 0

and f’ is convex on [t;,00). However, this is a contradiction with (1.3), and f’(¢;) < 0. So,
f > 0 on [tg,00). On the other hand, f(0) =0, f(ty) > 0 and f is concave on [0, t], thus
f > 0 on (0,ty]. Finally, f is positive and clearly bounded. The proof is now complete.

O

Proposition 3.3 If o = 0, then f is strictly increasing, strictly concave and positive on (0, c0).
Moreover f"(0) <0 and f is bounded.

Proof By using equation (3.5), we get

V=0, £(t) = f"(0)e2FO-FO),

and we see that either f” = 0, or f” > 0, or f” < 0. However, the equalities f'(0) = 1
and f'(o0) = 0 show that, necessarily, we must have f” < 0, and also f' > 0 and f > 0
on (0,00). To see that f is bounded, we argue as in the proof of the previous proposition.

O

Remark 3.2 If o € [—%,0) and f”(0) > 0, then it follows from (3.1)—(3.2) that

oa+1
4

V=0, fi()+ f@? = "0y +1,

and thus f is unbounded.

3.3 Some identities

Let us now give some miscellaneous results, which will end this section.
Let f be a solution of (1.1)—(1.2). Multiplying equation (1.1) by 1, ¢, f, f” and integrating
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by parts, we obtain, for all ¢t such that f(t) exists, the following useful identities:

F0= 10+ 100 = 5= [ s (3.6

0O+ T 0f0 = 0= e+ 1= P [reres 6

FOF 0= 370F + 5+ 2 00 = Qo+ 1) [ foreids (8)
1 1 1 1 o o at1 [ "
SO = 3102 =+ 5 == [ s (39)

Proposition 3.4 Let oo € R and f be a solution of (2,). We have
lim (1) =0 (3.10)
t—0o0

and there exists an increasing sequence (t,) tending to oo and such that

lim 1" (ty) = lim f(£,)f"(ta) = O (3.11)

Proof Since f'(c0) = 0, there exists an increasing sequence (x,) going to co and satisfying

lim f"(x,) =0

(one can take x, such that f”(x,) = f'(n+ 1) — f'(n)). On the other hand, since f > 0, the
function
t
v [ 16
0

is increasing, and we deduce from (3.9) that llim f"(t)* exists. Then (3.10) holds. Further-
more, choosing (t,) such that f"”(t,) = f”"(n+ 1) — f"(n), and using (1.1) and (1.3), we get
(3.11). O

4 Nonexistence results

In what follows, we are going to prove that the problem (#,) has no solution when
o< —%. The arguments used being essentially different, we will distinguish in the proof
the cases o € (—o0,—1] and o € (—1,—%]. Also, we prove that for o € (—%,—%), we have
no physical solution.

Theorem 4.1 For o < —%, the problem (2,) has no solution.

Proof of o < —1 Suppose there exists a solution f to the problem (£,). For t = 0, we
have

o+ 1 ,
(0 = af (0 = ——f(Of (1)
By using Proposition 3.1, we see that there exists ¢y € [0, 00) such that

Vi>ty, f"(t)<0

https://doi.org/10.1017/50956792501004582 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792501004582

522 Z. Belhachmi et al.

implying that f’ is concave on [t(, o0). But the concavity of f' does not allow f’ > 0 and
f'(00) = 0 together. O
Proof of o € (—1, —%] Suppose that f is a solution of (#,). By Proposition 3.1, we know
that f > 0 and f’ > 0. Hence, using (3.8), (3.11) and (1.3), we can write

0> lim (20 + 1) / " o) (5)7ds = lim (; + “er ! f’(t,,)f(t,,)z) >
n—aoo 0 n—oo

which is absurd. O

| —

Theorem 4.2 For o € —%,

is a solution of (2,), then,

—%), the problem (#2,) has no physical solution. Moreover, if f

3o

110 ===

1 o0
+ / f(sPds and lim f(0)f (1) = 0. (4.1)
0 —00
Proof Let o € (—%, —%) and f be a solution of (#,). From relation (3.6) and Proposition
3.1, it follows that

0<_3(x

; : /Otf/(s)zds<f”(0)—f”(t)-

Hence, using (3.10), we have that f € L*(0,00) and

0 < _30!;— 1 /Ooof/(s)zds < f//(())

The nonexistence of physical solution to (#,) then follows from the positivity of f”(0).
Now, coming back to (3.6) we see that [ = (ff’)(o0) exists and is nonnegative. Suppose
that [ > 0. Then, there is a ty such that

t=to = fOf (1) < %

Therefore, for t > t,, we have

/ l 2f'(s)f (s)ds < 31(t — to)

to
which gives f(t)> < 3I(t — to) + f(to)>. Then,
I? I? l
= ~ =
f(0? 73Ut —to) + f(00)* 3t
contradicting the fact that f' € L*(0,00). So, [ = 0 and the first relation of (4.1) follows
by passing to the limit in (3.6). O

when t — o

fl(? ~

5 Existence for o > —3

In this section, we will prove that, for o > —%, problem (£,) has at least one physical
solution.

To get existence of such a solution for « > 0, it is possible to rewrite the differential
equation (1.1) as a first-order system, and adapt an idea given in Coppel (1960) and
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Hartman (1964) for a similar problem involving the Falkner—Skan equation (see also Utz
(1978) and Belhachmi, Brighi & Taous (2000a)). However, for easy of presentation, we
prefer to give a proof in term of the original variable f.

Theorem 5.1 If o > —%, the problem (2,) has a physical solution f., which is strictly
concave and also satisfies
2

a1

VE=0, 0<f.(t)< (5.1)

Proof of existence for o € [—%,O] We already have existence for o = —%, SO we can

assume —% < a < 0. Let us consider the initial value problem (#,,) introduced in §3.2
with u < 0. Denote by f, the solution of (#,,) and by [0, T*#), its right maximal interval
of existence. Note that we can have T* < oo; for example, this is the case for « = 0 and
large values of —u (see Coppel (1960) or Belhachmi, Brighi & Taous (2000b)).

Thanks to Lemma 3.1, we see that f, is affine or strictly concave. Moreover, if —u is
large enough, then f becomes negative from some ; > 0. Indeed, if f}, does not vanish,
then T#* = o0, 0 < f; < 1 and f, = 0. Therefore, we deduce from the identity (3.6) that

1 /! 1
=< 252 [ poras <

Upon integration one obtains

Vi >0, 2 4+ut+1>0,

3a+1
4

from which we get u > —/30 + 1.

Now, if we set A = {u <0 ; f, >0} and u. = inf 4, we have . > —co. Let us remark
that A is not the empty set, since 0 € 4 ; in fact, if f{j(to) = 0, then (3.6) gives f{(to) > 0
and a contradiction.

Let f. be the solution of (£,,,). If u. ¢ A, then f, becomes negative from some point,
and so f! < 0 leads to a contradiction. Therefore, . € A. It follows that T. = oo, and
there exists 4. = 0 such that

lim f(t) = A..

t—o0
Let T be any positive number. Let (x,) be an increasing sequence converging to p..
Because of the lower semicontinuity of the map u+—— T*, there is an integer N, such that
for all n > N, the solution f, of (#,,,) is defined on [0, T]. By continuity, we have

lim f,(T) = fu(T).

However, if we write the identity (3.7) at t,, with t, the point where f, achieves its
maximum, we get

2
NCESY
Thus, the estimate (5.1) holds, and necessarily 4. = 0. Finally, f. is a physical solution of
(Z24). O

Vi=0, fu(t) <
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Proof of existence for « > 0 Let us consider again the initial value problem (#,,) with
u < 0, and denote by f, its solution and by [0, T*) its right maximal interval of existence.
First, note that f,(t) exists as long as f;‘(t) >0 and fﬁ(t) < 0. Thanks to Lemma 3.1, and
since for every u < 0 we cannot have f}(t) = f,(t) = 0 at some point ¢, it follows that

=1
there are just three possibilities:

(a) f,’j becomes positive from a point ¢y for which f} >0,
(b) f, becomes negative from a point ¢, for which f; <0,
(¢) f, and f}, do not vanish.

Since f((0) = 0 and f{'(0) = « > 0, we see that f, is of type (a) with top = 0, hence, by
continuity, this must be so for f,, if —pu > 0 is small.

On the other hand, as long as f,(t) > 0 and f(t) < 0, we have f,(t) > 0 and f) (1) < 1,
in such a way that, by using (3.6) we get

3a+1 305-1—122
2 4

Consequently, if we choose —u large enough, then £, is of type (b).

Now, if A ={u<0; f,is of type (a)} and B = {u <0 ; f, is of type (b)}, then A + 0,
B + () and AN B = (. Moreover, both 4 and B are open sets, and so there is a p. < 0
such that the solution f. of (2,,,) is of type (c) and exists on the whole interval [0, co).
Since, for this solution we have f7 < 0 and f,, > 0, there exists 1. > 0 such that

W) < p+ t and f(0) <14+

lim f1(t) = Ju.

t—o0
Suppose that 4. > 0. We have

1
S IR T VST VAT

from which, by integrating, we get

Vi=0, fl(t)> p. + adit,

and a contradiction with the negativity of f7. Finally, . = 0. It remains to prove (5.1).
We know from Proposition 3.2 that f. is bounded. Hence, using the concavity of f., one
can show that

lim t£2(0)f.(¢) = lim £f/(0) = 0

and passing to the limit in (3.7), we get

4 2
and (5.1) follows. O

a+1f*(00)2=1—3O(+1/Ocsf;(s)2ds, (52)
0

Remark 5.1 By using the concavity of f., we have sf.(s) < f«(s) and

/ " of1(6Pds < 210
0 2
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Therefore, (5.2) gives the following estimate:

2 < fa(0) < 2

Jao+ 2 o '

6 The question of uniqueness

b

This section deals with uniqueness questions of solutions or physical solutions of the

problem (£,). The case o = —% is very interesting; we saw in §3 that the problem (Z2 %)

has one and only one physical solution, given by
f(6) = 6 tanh jg

whereas we will prove there is an infinite number of solutions of (1.1)—(1.3).

For o € [0, %], we prove that (2,) has a unique solution, which is the physical one, but
for o > % we just get uniqueness for the physical solution.

If —% < o < 0, we do not know if uniqueness holds, even for physical solutions.

Theorem 6.1 For o > 0, the problem (#2,) has one and only one physical solution.

Proof Let fi and f, be two solutions of (1.1)—(1.4). Denote y; = f;”(0) for i = 1,2 and
assume that y; > pp. Let us now introduce the function h = f; — f,. One has h(0) = 0,
K (0) =0 and h"(0) = u; — o > 0. Since W' (c0) = 0, there is a point ty > 0, such that /' > 0
on (0,to], h’(ty) = 0 and

n(to) < 0. (6.1)

Moreover h(ty) > 0. Now, using the equality f1"(t9) = f2"(to), and since f;" < 0 and
fi >0, we can write

h"(to) = f1"(to) — £2""(to) = o' (t0)(f1'(t0) + £2'(t0)) — o(T+1f1”(fo)h(fo)

which gives "' (ty) > 0 and a contradiction with (6.1). O
Theorem 6.2 For o € [0, %], the problem (#,) has no other solution than the physical one.

Proof For o = 0, this follows from Proposition 3.3. Assume now that o € (0, %). Let f be
a solution of (£,), and suppose that f does not satisfies (1.4). Therefore, it follows from
Proposition 3.2 that there exists tp > 0 such that f”(ty) =0, f' < 0 and f” > 0 on (ty, o0).
Since f”(c0) = 0 there is a point t; > ty such that f’(t;) = 0 and f”’(t;) < 0. But

f//// _ _OC+ lff/// + 300 — lf/f//

2 2
and thus we get a contradiction, since
—1
f(t)f"(t1) > 0.

3
1) = =5
Finally, let f be a solution of (,@%). As in the Homann case, we have

2

§J(‘j‘///

f//// —

https://doi.org/10.1017/50956792501004582 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792501004582

526 Z. Belhachmi et al.

in such a way that, if there is a t( satisfying ”’(tg) = 0, then f is the solution of the initial
value problem
AR =0 o (0.)

f(to) = 41,

f'(to) = 22,
f"(to) = 43,
f"(to) =0,

and necessarily, we have
A
f() = 5t =10 + dalt — 10) + 2o

and a contradiction with f’(c0) = 0. Since f”(0) = %, then f” > 0 and f” is increasing.
But f”(c0) =0, thus f” < 0 and f’ satisfies (1.4). 0

We are going to prove now that we have an infinite number of solutions to (Z_ 1 ). To
this end, let us consider the following initial value problem:

{f’(t) +iftf =at+1
f0)=0

where a € R. If for some a, the problem (%,) has a solution f defined on [0,00) and
satisfying f’(o0) = 0, then it is a solution of (,@_%).

(Za)

Theorem 6.3 For any a = 0, the problem (%,) has one and only one solution f,, defined on
[0,00) and satisfying

lim £/(1) = 0.

t—0o0

It is a solution of (97%).

Proof As we have already seen, the case a = 0 has an exact solution. Now, for a > 0, let
f be the solution on [0, T') of the problem (%,). We have f’(0) = 1 and f”(0) = a, and
since f and f’ are positive and increasing as long as f” > 0, we deduce from the equality
!

"= —% +a (6.2)
that f” has a zero, at some ty > 0. Further, according to Lemma 3.1, we have f”" < 0
for t € (tp, T). Since f' = 1 on [0, ), and cannot vanish on (o, T'), because if f'(t;) = 0,
we get from (6.2) that f”(t;) = a > 0, a contradiction. Therefore, T = oo and ' > 0 on
[0,00). Since f” < 0 for t > t, the limit f’(c0) = ¢ exists and is nonnegative. If ¢ > 0, then
ff' — oo and (6.2) shows that f” — —o0, and f’ must become negative, a contradiction.
Hence ¢ = 0. O

7 Conclusion

For the full problem (1.1)—(1.4), we have proved that there is no solution for o < —%,

at least one solution for —% < o < 0 and one and only one solution for o = —% and
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o = 0. Our feeling is that uniqueness still holds for —% < a < 0, but up to now we have
been unable to prove this fact. Another open question for these values of « is to know
if a solution of (1.1)—(1.4) is bounded. It is easy to see that it is the case if and only if
f" € L*(0,00). Actually, we know that the solution of (1.1)~(1.4) constructed in the proof
of Theorem 5.1 is bounded, and the bound is the one given in Remark 5.1, but if there
are other solutions, we cannot be positive about boundedness.

For problem (1.1)—(1.3), many questions are still without an answer. For example, if
o E (—%,—%) is there a solution? Numerical attempts seem to indicate that there should
be (see Banks (1983) or Ingham & Brown (1986)). For o > %, we do not know if there
exist solutions f for which (1.4) does not hold. Taking into account that we know for
o= —%, there are infinite number of solutions, and for o € [0, %] there is no other solution
than the one satisfying (1.4); it is not very easy to guess what happens in the other cases.

Acknowledgements

The authors wish to thank an anonymous referee for valuable hints and remarks that led
us to simplify some proofs, and in particular, to rewrite the second part of the proof of
Theorem 5.1, and the proof of Theorem 6.3. We also thank J. R. Ockendon for bringing
some engineering literature to our attention.

References

[1] Banks, W. H. H. (1983) Similarity solutions of the boundary layer equations for a stretching
wall. J. de Mécan. théor. et appl. 2, 375-392.

[2] Banks, W. H. H. & ZaTturska, M. B. (1986) Eigensolutions in boundary layer flow adjacent to
a stretching wall. IMA J. Appl. Math. 36, 263-273.

[3] BELHACHMI, Z., BRIGHI, B. & Taous, K. (2000a) Solutions similaires pour un probléeme de
couches limites en milieux poreux. C. R. Acad. Sci. Paris, 328(11b), 407-410.

[4] BELHACHMI, Z., BRIGHI, B. & Taous, K. (2000b) On the concave solutions of the Blasius
equation. Acta Math. Univ. Comenianae, LXIX(2), 199-214.

[5] CHAUDARY, M. A., MERKIN, J. H. & Pop, 1. (1995a) Similarity solutions in free convection
boundary layer flows adjacent to vertical permeable surfaces in porous media. I: Prescribed
surface temperature. Euro. J. Mech. B-Fluids, 14, 217-237.

[6] CHAUDARY, M. A., MERKIN, J. H. & Pop, 1. (1995b) Similarity solutions in free convection
boundary layer flows adjacent to vertical permeable surfaces in porous media. I1: Prescribed
surface heat flux. Heat and Mass Transfer, 30, 341-347.

[7] CHENG, P. & Minkowycz, W. J. (1977) Free convection about a vertical flat plate embedded
in a porous medium with application to heat transfer from a dike. J. Geophys. Res. 82(14),
2040-2044.

[8] CoppEL, W. A. (1960) On a differential equation of boundary layer theory. Phil. Trans. Roy.
Soc. London, Ser. A, 253, 101-136.

[9] Crang, L. E. (1970) Flow past a stretching plane. Z. Angew. Math. Phys. 21, 645-647.

[10] EnE, H. I. & PoLiSEVsKI, D. (1987) Thermal Flow in Porous Media. Reidel, Dordrecht.

[11] FALKNER, V. M. & SkaN, S. W. (1931) Solutions of the boundary layer equations. Phil. Mag.
7(12), 865-896.

[12] HARTMAN, P. (1964) Ordinary Differential Equations. Wiley, New York.

[13] HasTINGS, S. P. & Troy, W. C. (1987) Oscillating solutions of the Falkner-Skan equations for
negative . SIAM J. Math. Anal. 18(2), 422-429.

https://doi.org/10.1017/50956792501004582 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792501004582

528 Z. Belhachmi et al.

[14] HASTINGS, S. P. & Troy, W. C. (1988) Oscillating solutions of the Falkner-Skan equations for
positive f. J. Diff. Equations, 71(1), 123-144.

[15] INngHAM, D. B. & Brown, S. N. (1986) Flow past a suddenly heated vertical plate in a porous
medium. Proc. R. Soc. Lond. A, 403 51-80.

[16] Kays, W. M. & CrawrorD, M. E. (1993) Convective Heat and Mass Transfer. McGraw-Hill

[17] MacGyary E. & KELLER, B. (2000) Exact solutions for self-similar boundary layer flows induced
by permeable stretching walls. Euro. J. Mech. B-Fluids, 19, 109—122.

[18] MERKIN, J. H. & ZHANG, G. (1990) On the similarity solutions for free convection in a saturated
porous medium adjacent to impermeable horizontal surfaces. Wirme-und Stoffiibertr, 25,
179-184.

[19] PranDTL L. L. (1904) Uber Fliissigkeitsbewegungen bei sehr kleiner Reihung. Verh.d. II1. Int.
Math.-Kongr., pp. 484-494. Heidelberg. Teubner.

[20] PranDTL, L. L. (1935) Mechanics of viscous fluids. In: W. F. Daniel, editor, Aerodynamics
Theory, pp. 34-208.

[21] ROSENHEAD L. (1963) Laminar Boundary Layers. Oxford University Press.

[22] Stuart, J. T. (1966) Double boundary layers in oscillatory viscous flow. J. Fluid Mech. 24,
673-687.

[23] Urz, W. R. (1978) Existence of solutions of a generalized Blasius equation. J. Math. Anal. Appl.
66, 55-59.

[24] WALTER, W. (1970) Differential and Integral Inequalities. Springer-Verlag.

[25] WEYL, H. (1942) On the differential equations of the simplest boundary-layer problem. Ann.
Math. 43, 381-407.

https://doi.org/10.1017/50956792501004582 Published online by Cambridge University Press


https://doi.org/10.1017/S0956792501004582

