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Tear Film Model Formulation: A 1-D Exploration

Abstract

The study of the tear film of the eye is important for understanding the causes of dye eye syndrome, a disease
causing damage to the ocular surface resulting in discomfort for many people. A popular mathematical
model describing the evolution of the tear film thickness over time is a fourth-order nonlinear partial
differential equation (PDE). This model has been formulated two different ways to facilitate numerical
approximations. The first way is just one PDE including a fourth derivative along with the boundary and
initial conditions that is solved for the tear film thickness. The second is a system of coupled second-order
PDEs, with the analogous boundary and initial conditions, describing the tear film thickness and pressure.
Typically, the second formulation is used when computing the solution as the first poses challenges. These
challenges are generally attributed to approximating a scaled fourth derivative and specifying a third

derivative for one of the boundary conditions.

In this thesis, I explore the computational differences between the two formulations of the tear film model
in one spatial dimension. Both formulations are approximated by implementing a method of lines approach
where spatial derivatives are approximated with second-order central finite differences, and then the system
of differential equations are integrated forward in time using a backward Euler method. The stability of
each numerical method is proven analytically with von Neumann analysis, and the usefulness of each
formulation is characterized by studying the condition number of each discretization for different parameter
values and boundary conditions. In particular, I examine the implications of the relationship between the
lid function and boundary conditions. Lastly, a comparison is made with results from the two-dimensional

equivalent model on a realistic blinking eye-shaped domain.
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1. INTRODUCTION

The human eye is a complex organ, requiring a proper balance of water, lipids, mucins, protein,
electrolytes, pH, and osmolarity on its ocular surface in order to function properly. A well
performing tear film does a lot to protect the eye and allows for good vision [23]. It provides the
optical surface needed for good refraction, counteracting imperfections in the cornea. The tear
film also moistens the optical surface, keeping cells healthy and reducing friction with the eyelid.
The proteins and mucins also protect the eye from irritants, debris, and infections as well as aid in
cell repair. The tear film is crucial for eye health, as the epithelial cells do not have blood flow. It
brings the epithelial cells metabolites, and transports carbon dioxide and metabolic waste away

from the optical surface [7].

I.1 The tear film

The tear film has three principle components: a mucous layer, the aqueous "tear" layer, and the
lipid layer. The mucous layer is at the tear film-eye interface and is between .2-.5um thick. Secreted
by goblet cells on the ocular surface, it aids in tear spread and protects the eye surface from
pathogens [9]. Next is the aqueous layer. Made up of mostly water, it is between 2 ym and
10 um thick [16]. This is primarily excreted by the lacrimal glands; however some water and
electrolytes may come through the ocular surface. There is some debate as to whether the mucous
and aqueous layers are actually distinct as it cannot be observed experimentally. Last, at the tear
film-air interface is the lipid layer which is generally about .02-.05 ym thick [5]. This is primarily
excreted by the meibomian glands, free sebaceous glands (oil secreting glands not associated with

hair follicles) along the upper and lower lids [7].

During a blink, the lids redistribute the tear film. In between blinks, the tear film breaks up
and dry spots emerge. Why this occurs is unknown [17]. Holly et al. proposed one hypothesis
in which the lipid layer diffuses to the mucous layer creating areas of high hydrophobicity and
accelerating tear film break up [13]. Another hypothesis is that tear film instability is caused by
the breakup of the lipid layer accelerating tear film evaporation. A third hypothesis is that new
underdeveloped corneal epithelial cells could initiate dry spot formation [10]. Whatever the cause,

the tear film breaks up in between blinks and is reestablished during a blink.

To supply the tears, aqueous fluid comes in from the lacrimal glands, and drains into the puncta

near the nose. There is also a flow of tears under the eye lid [19]. This provides lubrication for the
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lid. As the eye opens, tear fluid from under the lid is revealed. On the exposed eye surface, most
of the tear fluid resides in the menisci [21]]. Mishima et al. estimate that 73% of the exposed tear
film volume is located in these menisci [22]. Subsequently, an especially thin region, called the

black line, forms adjacent to the meniscus due to meniscus-induced thinning [2].

The blinking mechanism is used to replenish the tear film and flush away debris. On average,
a person blinks 15 times per minute [7]. Due to the difficulties of measuring such a thin film
in a human subject without influencing the subject’s blink patterns, experimental results vary;
however, researchers have been able to get reasonable estimates of many aspects of a blink. For
example, through high-speed photography Doane found that a blink normally lasts 0.258 seconds,
where the downstroke of the upper lid lasts 0.082 and the upstroke lasts 0.176 seconds [8]]. This
suggests that the downstroke of a blink is twice as fast as the upstroke. Additionally, it is found to
be common for a person to do a partial blink, where the eye doesn’t completely close, rather than

a complete blink [3].

However, not everyone’s tear film does all of these things well. Those who suffer from dry-eye
syndrome (DES) have an abnormal tear film; generally either there are not enough tears, or
the tears are unusual. According to the Tear Film and Ocular Surface Society [6], "Dry eye is a
multifactorial disease of the ocular surface characterized by a loss of homeostasis of the tear film,
and accompanied by ocular symptoms, in which tear film instability and hyperosmolarity, ocular
surface inflammation and damage, and neurosensory abnormalities play etiological roles." The
main symptom is ocular discomfort. Without a properly functioning tear film, the eye is not fully
protected from bacteria and may also suffer cellular damage [14]. In 2017, there were an estimated
5% to 50% of adults suffering from DES, so it is not a small problem, and the symptoms vary
both in severity and condition [6]. A common treatment is artificial tears, however this is often
inadequate. By developing models of the tear film, more can be learned about the specific causes

of DES and treatments can be improved.

Many attempts at modeling the tear film have been made. The tear film is generally modeled as a
thin film; thin, as the thickness of the tear film is much smaller than the length of the exposed
optical surface, and flat, as the thickness is much smaller than the radius of curvature of the cornea
[2]. This results in a fourth-order, nonlinear, partial differential equation (PDE) describing the

evolution of the tear film thickness.

In order to analyze this model, researchers first considered a vertical slice of the eye. Braun

reviews these one-dimensional modeling efforts [3]. In 2007, the one-dimensional model was
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studied with flux boundary conditions and realistic lid motion by Heryudono et al. [12]. Due to
numerical challenges, Heryudono et al. formulated the model as a system of PDEs with variables
for tear film thickness and the flux on a blinking domain. This reduces the highest derivative to a
third derivative. Approximating the system of PDEs using spectral methods, they were able to
obtain results that were consistent with in vivo studies. Additionally, also using a thickness and
flux model, Maki et al. were able to capture the effect of the black line region finite differences
on an overset grid with a blinking domain [20]. In comparison to Heryudono et al., this work
approximated spatial derivatives with curvilinear finite differences rather than spectral methods.
Generally, due to the computational difficulties caused by having a fourth derivative, an alternate
formulation is used that reduces the highest derivative used. However, this doubles the size of the

problem, so it is somewhat unclear if the alternate formulation is really better.

The field progressed, and researchers began using two-dimensional models. At first, these
models were on a fixed domain, neglecting the effects of the blink. Maki et al. developed
ninth degree polynomials to dictate the eye-shaped domain [21]. A software called Overture
(http:/ /www.overtureframework.org/) developed by Henshaw was used to efficiently simulate
the tear film dynamics. This work broke up the PDE into two equations with variables for the
tear film thickness and the pressure [21]. Models like these lend themselves nicely to studying
additional features of the tear film, such as osmolarity [18]. These works found the shape of the
eye accelerating the mensicus-induced thinning in the canthi regions, as the curvature present
causes low pressure and draws in the tear fluid. However, the effect of the blink on the tear film
formation was not studied, and now researchers are trying to simulate the tear film evolution on
an eye shaped, blink induced moving domain. How this effects the numerics of the problem is

unclear.

As it is much less computationally expensive to try to learn from one-dimensional models than
to try all simulations in two dimensions, to better inform the researchers working with the 2-D

models, I seek to answer the following questions:

o Is there a meaningful difference between the single PDE model and the coupled PDE system

with pressure?

e What are the aspects of the computation that cause the greatest effect on the conditioning of
the numerics (i.e. lid motion, problem formulation, parameter choices, scalings, or boundary

conditions)?

e Does the ability for the fluid to spread in two dimensions significantly alter the tear film
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profile?

II. MODEL FORMULATION

II.1 2-D model

First, I introduce the 2-D model. When modeling the aqueous layer, the tear fluid is assumed to be
a thin, incompressible Newtonian fluid governed by the Navier-Stokes equations on the Cartesian
coordinate system (x/,y/,z") with velocity (u’,7’,w’) and pressure, p’. We nondimensionalize the

equations as follows:

_x’ _y/ _Z’ t_t,
S T A F TR ¥
u o' w' p'
U= T/ V= 75, W= 15/ = T’
T T €T o

where the numerical values are given in Table [l|and ¢ = H/L*. Terms with € = 1 x 1072 are

considered small. For a thorough nondimensionalization see Braun [3].

Parameter Value Source
H 5x107°m 21, [18]
L* 5x1073m [21, [18]
T 1.76 x 1071 s 18]
i 1.3 x 1073 N.s/m?  [21, 18]
P 1 x 103 kg/m3 [21, [18]
o 45x1072N/m  [21,[18]

Table 1: Dimensional parameters.

Applying lubrication theory, small terms are neglected, resulting with the leading order approxi-
mation below. Letting h(x,y,t) represent the tear film thickness, inside the tear film (0 < z < h),

the equation governing the conservation of mass is:

axlxl + ay'(] + azw =0.
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To conserve momentum, in the X, y, z directions we have,
—dyxp + agu =0,—9dyp+ agv =0,—0,p=0

respectively. At the tear film-ocular surface interface (z = 0), we have the no-slip and no
penetration conditions # = v = w = 0. At the tear film air interface (z = h), we assume zero
tangential stresses 0,v = d,u = 0. Lastly, to balance the normal stress with the pressure, we have
p — pa = —SAh, where p, is atmospheric pressure, and S = ;37‘3 is the inverse capillary number,

which gives the ratio of surface tension to viscous forces [18].
These equations can be combined into one evolution equation of the form

h+V-Q=0, (I.1)
where Q is the fluid flux [21]]. In terms of tear thickness, we have

3
Q= %wh.

To help with the computation, as done in Maki et al. [21], we can write equation (IL.I) as the

h3

p+SAh =0.

system:

Note that here p refers to the difference from atmospheric pressure. If p = 0, then the internal

fluid pressures were equal to atmospheric pressure.

This system can be paired with a variety of four boundary conditions and an initial condition,

which will be elaborated upon in a further subsection.

II.2 1-D model

In order to learn about the numerical behavior of the 2-D model, a 1-D model was used. To do
this, we consider one vertical slice of the eye, so the thickness is given by h(x,t) for t > 0 and
0 < x < L(t), where L(t) is the position of the upper lid and characterized in the next section, so
that the governing evolution equation is given by
333
T (S55s) -0
We fix the tear film thickness at the lower and upper boundaries, h(0,t) = h(L(t),t) = hy, where

hp = 13 is chosen to match experimental measurements of the tear meniscus width of 65 ym [11].
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This boundary condition will be used in all simulations throughout the thesis. For the second
boundary condition applied at the upper and lower lids, we either control the influx/efflux of
tear fluid or we specify the pressure. In this section, we present the no-flux boundary conditions.
Later we will explore how the boundary conditions affect the conditioning of the numerical
approximation. In the no-flux boundary condition, we allow no fluid to enter or leave the eye at
the lower lid by enforcing a zero flux condition given by

h(0,£)% 9%h

ST 3 o

0,6) =0

To derive the no flux boundary condition at the upper lid, we determine what it must be in order
to conserve volume. Using the fact that the tear film volume can be found by integrating the tear

film thickness along the opening of the eye, the boundary condition is derived below:

V() = /O ", b,

av L(t) on ,

Notice that the integrand is the first term of the PDE. Substituting the remaining terms in
yields:

av L) 9 13 9%h .
av K3 3Bh\ (L) , h3 93h 13 9%h .
r (— 3ax3> , thol=- (S3ax3> ey (S3ax3> emp oL

However, since the volume is constant and we are not allowing any fluid flux at the lower lid, this

becomes:

+ holL,

13 9%k
0=~ <538x3> =Lt

13 9%h
<S38x3>

Since this formulation of the PDE has a fourth derivative, its spatial derivatives cannot be

= hoL.
x=L(t) 0

approximated using built in functions in Overture. Therefore, a model involving pressure is used.

We define the pressure to be a function of x and f, namely p(x, t) = —5327}2’. The boundary value
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problem in terms of & and p is

7

o (Rap\
ot odx \39dx/)
9%h

p+5@—0,

h(0,t) = h(L(t),t) = ho,
1 op _o (Por
39x) lx=0 3 Jx

Initial conditions will be discussed in section I1.4. Notice that the flux boundary condition changes

= —hoL(¢).
e=L(t) hoL(t)

sign as p contains a negative.

For ease of computation, we mapped the moving domain into a fixed domain using the following

change of coordinates { = ﬁ so that h(x,t) = h(&(x,t),t). The evolution on the fixed domain

Oh Lok 10 (WPap) _
ot Lo L29F\39¢)

then becomes:

S 92k

P ae =Y
with corresponding boundary conditions given by

h(0,t) = h(1,t) = hy,
B op i3 op .
<3La;‘> 00 <3La§ ooy = L0

As before, the volume is conserved with the condition at the upper lid:

o h(,t)®ap
h(1,t)% 0p .
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II.3 Boundary conditions

There were three different sets of boundary conditions used. I will describe them for the single

PDE. The first is a condition on the flux that conserves tear fluid volume. Symbolically,

Boundary Conditions 1:

Sh® &°h |
3L39¢3 | le=0

Sh3 0%h .

The second is a similar condition, however tear fluid is not conserved. Instead, it relieves some of
the pressure at the upper lid. I assume a tear film of thickness &, exists under the upper lid and is

exposed as the lid opens [15].

Boundary Conditions 2:

h(0,t) = hy,

h(1,t)
SEF) |~ 0
313923 | lg=0
Sh® o°h .
(6’L36§3> ’g:l = (ho —he)L(t).

The third is fixing the pressure at the lower and upper lids. This was derived from the initial

condition I derived above. For the regular system these are:

Boundary Conditions 3:

h(0,8) = hy,
I:l(l, £) = hg,
1 0%h
ﬁ @ (0, t) — 2,
1 9%h 3L
=721t = —=+2
L2 agz( ) 25h3 *
For the pressure system, we use the fact that p = 755% to rewrite the last two boundary
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conditions in terms of the pressure. Symbolically,

Boundary Conditions 1:
i/\l(o, t) = hg,
h(1,t) = hy,

Boundary Conditions 2:
fz(O, t) = ho,
h(1,t) = ho,

Fop)| _
<3L8§> ‘g:o =0,

®ap ,
<3L8(',‘> ‘ff:l = —(ho — he)L(t),

Boundary Conditions 3:
hi(0,£) = hy,

h(1,t) = ho,

p(0,t) = =25,

X —3L
p(L,t) =

— —2S.
212

II.4 Initial conditions

I used two different initial conditions. In the single PDE case, I have an initial condition on
the thickness, 1, and in the coupled system, I have initial conditions on both the thickness h
and the pressure p. The first initial condition is a quartic equation built to have a parabolic
shape and satisfy all the boundary conditions. Specifically, I found parameters a, b, c, d, and e
in 7(Z,0) = af* + b& + cf2 + dZ + e by satisfying /(0,0) = ho, i(1,0) = ho, ££(0,0) = 0, and

a3
Sh _ 3LL?
853 (1/ 0) - Sh% .
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The result was the following equation with the free variable c

. LL3 LL?
h(E0) = %g‘* + c& + <—c — 8}135) &+ ho.

We chose ¢ = 1 to include the quadratic term. Thus, the initial condition used was

13 P13
h(z,0) = -k §4+cz+<—1 LL>§+h0,

8128 " 8128
. =BLL, 25
p(g,0) = w ¢

The second initial condition was adapted from Braun and King-Smith [4]. While having a similar

shape, this initial thickness profile is much thinner in the middle and has more variation in initial

pressure.

h(g,0) =1+ (ko —1)(2¢ — 1)%,

485

P(2,0) = =77 (ho —1)(25 — 1)

Figures|[I] and 2] show both sets of initial conditions.

Initial Conditions

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

Figure 1: Initial tear film thicknesses.

II.5 Blink approximation

Three different functions, L(t), were used to approximate the position of the upper lid over the
time of a blink. First, a simple trigonometric function, then an exponential function fit to data,
and lastly, a bivariate Fourier series approximation of the lid margin found by a least-square

approximation of data from a partial blink.

10
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_Jnitial Condition- Pressure

e P — Emily [
R —©Braun
. J

Figure 2: Initial pressures.

The "toy" model of the eyelid motion was the trigonometric equation. It exemplifies the primary
characteristics of the lid: bounded, periodic, and completes a blink in finite time. The derivative
which dictates the lid velocity is also bounded and periodic. It is also easy to manipulate the

period and range for exploratory purposes. The function used was

8sin?(qt) + .2 0<t<1
L(t) = , (I1.2)
8cos?(y(t—1))+.2 1<t<15
with lid speed given by
. 1.6y cos(yt) sin(~yt 0<t<1
L(r) = 7y cos(t) sin(t) 1L3)

_16ycos(y(t—1))sin(y(f=1)) 1<t<15

This trigonometric equation was selected so that the range was from 0.2 to 1 to simulate a
partial blink and the eye starts in its most closed position. The parameter < can be varied to
simulate different lid speeds. For our nondimensionalization, I chose v = 7 so that it takes 1
nondimensional time unit for the eye to open and takes .5 nondimensional time units to close as

shown in Figure[3| If 4 = 0, then the lid does not move.

Moving forward in complexity, the second lid function used was developed by Aydemir et al. [1].
This function also exemplifies the primary characteristics of eyelid motion, including the large
initial acceleration of the lid. Motivated by that, they started with a function for the velocity of the
lid of the form:

T

U(t) = ’
0 < Tt

It (/\ Tte—% — T;) 0<Tt<t

where L* and T are defined in Table

11
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Trigonometric Lid Function

2
—L)
™ -~ L)
1 on™ ~ s
- _
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1 0 \ / T
o) \ I
s \ /
@ \ i
= \ ! |
= -1 \ {
1 /
4 /
\ /
/
2k Rs /
rd
\\k_//
3 . ‘ . . ‘ . A
0 0.2 0.4 0.6 0.8 1 1.2 1.4 1.6

t

Figure 3: The periodic lid and lid velocity functions for given by equations (II.2) and l) for v = .

Then, this model was fit to data found by Wong to obtain parameter values Uy = 0.0163 m/s,
T =0.0865s, A = 11.6, and t* = 0.180 s [24]. Solving the initial value problem

L

F=ul), L0) =Ly,

where L is the closed position of the upper lid, they found the equation to describe the lid

2
L(t) = La + TUOT (—1 {Tt] + A @erf ( Tt) — TteTft]> .
T 2 T T

L Lx 2
They chose L, = .002 m to be consistent with the length of the exposed eye surface during a

motion:

partial blink. Figure ] shows the lid position and speed where you can see the rapid acceleration
of the upper lid at the beginning of the upstroke and rapid deceleration at the end of the down

stroke.

Finally, the most realistic lid function used was developed by Dylan Chapp under the advisement
of Dr. Rich Braun and Dr. Toby Driscoll from the Department of Mathematical Sciences at the
University of Delaware. At its core, it is a double Fourier series in space and time created using
data from a video of a person performing a partial blink. It is a 2-D function, so in order to use it
for the 1-D model, I focused on the center of the exposed eye surface. I found the the position of
the lower lid at the point closest to the center of the exposed eye and subtracted it from the upper
lid position closest to the center of the exposed eye. From this, we know how much of the eye is

exposed at that point at each point in time. This was then rescaled so that at time zero, the lid is

12
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Aydemir Lid Function

1.5

L(t) and L'(t)

Figure 4: The lid and lid velocity functions based on work of Aydemir et al. [

at its most closed, namely L(0) = .2, and attains its maximum of 1 at time 1, L(1)=1 so as to satisfy
our non-dimensionalization. Figure [5|displays the lid position and speed from a subject’s partial
blink. The realistic blink speed is more variable and faster on the downstroke, but shares the same

features as the other lid motion.

III. NUMERICAL COMPUTATION

Discussion will focus on the non-linear PDE on a mapped domain and the PDE system on a
mapped domain as they solve the same problem but are formatted differently. Both boundary
value problems are discretized on a Cartesian grid, using a method of lines approach. First, we
discretized spatial derivatives using second-order central finite differences. To mimic the way the
PDE is approximated in Overture, I did not use MATLAB's built in solvers to integrate the system
of ordinary differential equations with time as was done in previous works [12} 21]. Instead, I used
a first-order backward difference formula to integrate the system forward in time. Consequently,
at each time step, I must approximate the root of a nonlinear system of equations. Therefore,
I wrote up all parts of the Newton solver myself. This allowed greater flexibility in exploring
the effect of changing parameters and boundary conditions, and is more comparable to how the

equations are generally solved in the 2-D case.

13
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Realistic Lid Function

s ~
/ ~ — LW

-4 I 1 |

Figure 5: The lid and lid velocity functions fit to images of a subject performing a partial blink.

III.1  Single PDE

For the case of the single non-linear PDE with moving boundary, I present the numerical scheme
used. First, I discretized the fixed spatial domain uniformly with gj = JAg, forj=-2,...,m+2,
where m = 1/A¢. I have introduced two ghost points at each end of the domain to facilitate
the approximation of the boundary conditions. Time is discretized by #" = nAt. The numerical
scheme approximates the tear film thickness at each spatial grid location and discrete time,

nt (G, t).

At each time step, Newton’s method is implemented to find the root of vector-valued function

F(h,t) from R"*5 to R™*5. Specifically, the components of F evaluated at time t"*! is given

14
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by
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it () i 3t ),
A ~ ~ 3 /4 ~ ~ A A
h(r)t+1 _ hg + 3Lf(At§)4 (thrl) (thrl _ 4hT+l + 6h61+1 _ 4h1141r1 + h'iﬁl)
forj=-1
SAt (rnt1N? (g1 _ gt (Lind1 gt o g1 _ Lpnn
AETETYaE (get)” (et =) S =R - Syt
At — hy, forj=0
. . LAtE . .
n+l _ fn _ ] n+l _ fn+l
hj ¢ 2LAE (h1+1 hJ—l)
SAt rn+1 3 rn+1 rn+1 rn+1 rn+1 rn+1 P _
- STEYaE (it 1) (it — 4t d -+ 6t — il 4 ) forj=1,...,m—1
AL SAt (o412 (1 _ g1 ((Lind1 _ g1 gl _ Lonta
T oA (h7 ) (h?H _h}ll) <2h7+2 — i B - 2h;12>’
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. sy LAtE, (o .
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SAE  (ani1\2 (fntl _ gpntl o gfmtl _ gpntl L gatl ,
+ 3Tiag) ()" (sl — 4t + 6t — 4l + ) for j=m+1
SAt (rnt1N? (g1 _ g1\ (Lot gt gt _ Lpnga
+ 2L4(A§)4 (hg1+ ) (hZ:_H o hﬁil) Ehgﬂz o hZ:H + hztl B ih:lntz ’
A 3 /4 A A A . .
6L3‘(5Ag)3 (hﬁl) (hg;«rrlz - ZhZ;rrll + ZhZfill - hgilz) —hoL forj=m+2
To approximate the third derivative at the boundary (see components FO”Jrl defined by j = —2 and
F::r}; defined by j = m 4 2), I need two grid points on each side of the boundary grid point. This

is why I introduced two ghost points at both boundaries. Thus, I have m + 5 variables to solve for
and I need an two additional equations to determine the tear film thickness at the ghost points.
The first equation is the flux boundary condition itself. For the second equation, I evaluated the
PDE at the boundary (see components j = —1 and j = m + 1). Finally, the dirichlet boundary

conditions are enforced in components j = 0 and j = m.

At the i-th Newton iteration, the solver is set up to solve J(h;)(h; — h")= —F(h;), where | €

R("+5) % (m+5) is the Jacobian of F, and h; is i-th approximation of the root h”+!. The components
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of the Jacobian are given by

1, fori=0,m, j =i,
f% (ﬁg“)g, fori=-1,j=-1,
. (AS“)S, fori=m+5 andj=m+1,
0 (ESH)?’, fori=1landj=2,
%(ﬁg“)B’, fori=m+5and j=m+2,

55 (i) (g — byt 2de? — iy, fori=1andj =3,

% (flgﬂ)z (flgﬂ — 2RI 2 — fz’i?) , fori=m+5andj=m+3,
= (ﬁg“)g’, fori=1andj=4,
%(ESH)S, fori=m+5and j=m+4,
5 (flg+1>3, fori=1andj=5,

e (%”1)3, fori=m+5andj=m+35,
it (1) = gt (R)” (i = ), fori=3,...,m+2andj=i—2,

GiLAt  4SAt (An+1)3+
2ACL  3LAAE T

5 , fori=3,...,m+2andj=i—1,
SAt (flr;ﬂ) (_1fln+1+2”,‘ln+1_2fl;1+11+1fln+1>

2LANEH T 2j+2 j+1 572
OB (ni\? (i n+1 fn+1 pn+l | fn+l

Ut papgs () (B — i it — 4l i)
SAt 1 fori=3,...,m+2and =1,

+

. . . 1, . . AN
n+1 n+1 _ fn+1l “fn+l _ fn+l n+l _ *fn+l
TAAE b (hj+1 hjq) (2hj+2 iy + zhj2>

2AZL  3LAAEE i

- 2 /1. - - - ’
" SAt (h11+1> <1hn+1 _ojn+l +2h;1_+11 _ 1hn+1>

fori=3,...,m+2andj=i+1,

2LAAEE T 2 i+2 j+1 2 7+2
3 2
SAt in+1 SAt n+1 fn+l pn+1 s P
st (W) 4 gl (Rrt)” (B! =), fori=3,...,m+2andj=i+2,
0, otherwise

III.2 Coupled PDE

For the case of the coupled non-linear PDEs on a mapped domain, now, I discretized the fixed
spatial domain uniformly with (;‘j = jAg, for j = —1,...,m+1, where m = 1/A¢. Time is
discretized by " = nAt. Again, the numerical scheme approximates the tear film thickness and

the pressure at each spatial grid location and discrete time, ﬁ? ~ fz(ﬁj, t") and ﬁ? ~ p(Gi,t"),
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respectively. I have introduced one ghost point at each end of the domain to facilitate the
approximation of the boundary conditions. At each time step, Newton’s method is implemented to
find the root of vector-valued function E(h, p) from R?"+6 to R?"+°. Specifically, the components

of E evaluated at time #"*! is given by

7 1 7 . 7 1 7 1
W W gL (W -
At L 2A¢

2 3
pn+l An+1 ~An+1 tn+l  fn+l pn+1 An+1 An+1 An+1
(hj ) (ij _le> (hj+1 _hjl) B (hj ) Pisn =20, P4

ﬁg“ — hy, forj= -1,

forj=m+3,

forj=0,...,m,

e, 2m—+ 3,

pntl L2 208 2A¢ 312 AZ2
1 =Y.
et — o, forj=m+1,
3
fn+1 an+1  sn+l .
6L1A§ <h8+ ) (PA;H_ - PT{ ) , ) forj=m+2,
An+1 4 S <h7:11(m+3) 72h7j(1m+3)+h7j]17(m+3) )
Pi—(m+3) T 12 AL
N 3 . .
6L1A§ (hﬁzﬂ) (Pziﬁ - P?ntll) —hoL, for j =2m+ 4.

To approximate the second derivative at the boundary (see components E,’sz defined by j = m 42
and E;‘n‘ﬁ 4 defined by j = 2m + 4), I need one grid point on each side of the boundary. This is
why I introduced a ghost point at both boundaries. Thus, I have 2m + 6 variables to solve for. The
boundary conditions provide the additional equations in order to have 2m + 6 equations. The flux
boundary conditions are implemented at j = m +2 and j = m + 4, and the dirichlet boundary

conditions are enforced in components j = —1 and j = m + 1.

At the i-th Newton iteration, the solver is set up to solve | (h;, pi)(< h; — h", p; — p" >) =

—E(ﬁi, pi), where | € IR (211+6)(2m+6) js the Jacobian of E, and h; and p; are the i-th approximation
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of the root < h"*1, p"*+1 >. The rows of Jacobian are given by

1, fori=—-1,m+1andj=1,
A 2/ . AtEL . .
4LzAAt§z &h]ﬂﬂ) (p;-fll - P?fll) + ﬁ, fori=0,....mandj=i—1,
Eopnd1 (fnt1 _ pnd1) (pntl _ antd
1- 2[2AZ2 h;l <h;1+1 - h;l—l ) (p7+1 - p;l—l ) ‘ o
At ) fori=0,...,mand j =i,
pn+1 An+1 And+1 | antl
“ag (77) (g =207 1),
> 2 AL . ..
_4L2A£§2 (h]n+1) (ﬁ;lj:ll - ﬁ?jf) - %, fori = 0,. .o,om and] =144 1,
T 2 7 T 7 3 . . .
4L2AAt§2 (h;lﬂ) (h?jll — h?fll) — 3A§7§L2 (h}”l) , fori=0,....mandj=i—1+m+3,
R 3
ZLe’zAAtgz (h]r'lﬂ) , fori=0,...,mandj=i+m+3,
n+1 _ R 2 /. ~ ~ 3
Jevjor = =gl ()" (st = i) = 3 (1), fori =0, mand j=i+1+m+3,
Lz%mjz, fori:m+3,...,2m+4andj:i—1—(m+3),
_L227AS§2, fori=m+3,...,2m+4and j=i— (m+3),
Az fori=m+3,...,2m+4and j=i+1— (m+3),
(hat1)? , o
~6LAE) ! fori=m+2andj=i-1,
1, fori=m+4,....2m+4andj =1,
(it 1)? , .
LAET fori=2m+4andj=i+1— (m+3),
0, otherwise
IV. VoN NEUMANN ANALYSIS OF 1-D MODEL

Prior works have found the approximation of the tear film evolution on a realistic blinking domain
to be challenging. The difficulty has been attributed to the fourth derivative scaled by the thickness
cubed, the third derivative boundary conditions, and the additional advection term in the mapped
equations. These challenges have been overcome by rewriting the fourth-order system as a system
of third-order PDEs [12] 20] . In this work, we propose rewriting the PDE as a system of nonlinear
second-order PDEs [18, 21]. To gain insight into the numerical behavior, we first linearize the
numerical approximation and perform von Neumann analysis on the discretization of both the
single PDE and the system of PDEs. In the discretization, as a reminder of notation, h;? ~ h(xj, ),
where xj = jAx and t" = nAt, and fz]” ~ fz(gj, "), where §j =JjA¢g and " = nAt. Recall, Ax is the
grid spacing in the physical space, A¢ is the grid spacing in the mapped domain, and At is the

size of the time step.
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IV.1 Linear PDE on a fixed domain

The linear PDE that was examined was

oh o*h
3 + Sa—x4 =0. (Iv.1)
This was discretized as
[ i S
] ] n+l _ »gpn+1 n+1 _ g3,n+1 n+1y _
AL + (Ax)4(hf+2 4hj+1 +6hj élhjf1 +hj72) =0. (Iv.2)

In order to examine the stability of this discretization of equation (IV.I), we looked at the effect of

the discrete PDE on a plane wave. Let 1} = Z1e'k%i

into equation (IV.2) yields the following:

where k is the wave number. Substituting this

ikxs ke | SAt (x: ik(x; kv i (x; ik(x;
0 = " t1pikxj _ oniky; + . (ZnJrlezk(x]JrZAx) _ 4Zn+1ezk(x]+Ax) + 6z etk _ 4Zn+1ezk(x]7Ax) + Zn+1ezk(x]72Ax)>

(Ax)

0 = 2ok (z 142 (iﬁ; (eikZAx _ 4D g _ goikbr e—ik2Ax>> .

If we divide by the nonzero quantity z"¢* and solve for z we get:

0— 2142 (Zi; (EikZAx _ 4D g _ gpikdY efikZAx) /

1=z <1 I (ii; (eikZAx 4ol g _ ge—ikAx | eikZAx)) ,

1
1+ (iﬁ)t‘l (eikZAx — 4eikDx 46— fo—ikAx | e—ikZAx) ’

ya—

To better see what is going on, we use Euler’s identity to reduce the number of terms

1

1+ (QA%Z (cos(kAx) — 4 cos(kAx) + 3)

z =

In order for the scheme to be stable, we need z < 1. This means that the denominator of z must

be greater than or equal to 1. Note that (ZASXA)Z (cos(kAx) — 4 cos(kAx) 4+ 3) > 0 regardless of the
parameter values of S, Ax, and At. Thus the denominator is always at least 1, and consequently z

is at most 1. Therefore the code is stable for all parameter values.
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IV.2 Linear PDE on moving boundary

The linear mapped PDE that was examined was

. i
oh _Lgoh s ath _ w3

ot Lag | Aot
Equation ([V.3) was discretized as

Pndl _ fn g
il L

(Rt = )+ oy () — ) 6l — i) ) = o

At - 2LAZ Ul LA(A&)* \+2 j+1
(Iv.4)
Let fz? = 2"¢*6i. Substituting this into equation lb yields
, , LE;At : ,
_n+1,ikg  on kg ] n+1,ik(&+AL) _ n+1,ik(E—AZ)
0=z"""e" —z"e™i 72LA§ (z e\ Z' e )
SAt (E (E. ke (& i(E
+ L4(A§)4 (Zn+1ezk(§/+2A§) _ 4Zn+1ezk((;']+A§) + 6Zn+1ezk§] _ 4Zn+1elk(§]—A§) + Zn+1ezk(§]+2A§)) ,
' ST\ , SAt /. : , .
_ kG I ) kNG ,—ikAG _o8ay K2AE kAE — A,—1kAG —ik2A¢
0=2z" J(z 1 ZZLA@’ (el e’ )+ZL4(A§)4 (ez 460 + 6 — 470 47 ))

Dividing by the nonzero term 2"¢™¢j and solving for z yields:

L&EAt /. . SAt 4 . . .
—7_1— ] ikAG _ ,—ikAG ik2AE 4 ikAG _4 —ikAg —ik2A¢
0=z ZZLAC (e e )+ZL4(A€)4 (e e +6 e +e ),

Lg/At ikAE —ikAE SAt ik2AE ikAE —ikAE | —ik2AZ
1_Z<1_2LAC<6 —e )+W(6 —4e +6—4e +e ) ,

1

Lgat , . . . ) . . ’
1_ Z%A g (eikAE — g=ikAT) 4 L4%§é)4 (k20T — 40IkAT 4 6 — 4oikAL 4 p=iK2AT)

To better see what is going on, we use Euler’s identity to reduce the number of terms

1
= T ngAtiSin(kAC) + 250 (cos(KAZ) — 4 cos(2kAE) +3).
LAT LA(Ag)*

As before, for the scheme to be stable, we need |z| < 1. This means the magnitude of the

denominator must be at least 1:
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11— Lfgétisin(kAC) + LLLZ(SAAQ,}; (cos(kAE) — 4 cos(2kAE) + 3) |

2 P 2
_ J (1 + Lf(sfgtyl (cos(kAZ) — 4 cos(2kAE) +3)> + (LEJAA; sin(kAg)> .

2
From the previous section, we know that (1 + % (cos(kA) — 4 cos(2kAE) + 3)) > 1. To that
: 2

we are adding <Lf£€,t sin(kAC)) which is always non-negative. Thus |z| is always at most 1 and

the scheme is always stable. The advection term resulting from the lid motion doesn’t change the

stability of the numerical approximation.

IV.3 Non-linear PDE on moving boundary

The non-linear PDE that was examined was

oh Léoh S o (W%
— =4+ == | === ] = V5
ot L8§+L48¢<3a§3 V)
Equation (IV.5) was discretized as
fﬁ‘"’l — i:lr,l Lg S
_ ] ] ] tn+l _ fn+l tn+1\3 (fn+l _ 4fn+1 pn+l _ 4fm+1 | fn+l
0=""a1 2LAE (hiH hffl) - 3L4(A¢)* U (hf+2 4htjix + O 4hj +h;’72)
5 P\ 2 (it n+1 TR TR R TS R § e
T 2L4(AE)* (hj ) (th _hj71> th+2 _hj+l +hj71 - Ehjfz :
(Iv.6)

In order to use von Neumann analysis to determine the stability of this scheme, we linearized the
equation by using the Taylor expansions of /1> and a%fﬁ around ¢ = 1. We chose ¢ = 1 because
it corresponds to the upper lid, where the effects of the lid moving ought to be the greatest and
thus any instability would likely be found near the upper lid. Note that the tear film thickness
is always positive, so a ~ i3 > 0. Also, the tear film thickness increases as ¢ increases near the

upper lid, so b ~ 8,;?13 > Onear § = 1.

Using these linear approximations, equation (IV.6) becomes:

~

P —fr pe S
J I J pn+l _ pn+l pn+1l _ g5n+1 pn+l _ 4fn+1 | fn+l
A~ arag A =) + apaiagen () — 4!+ oyt = al sl 4 i)

5 1 fn+1 in+1 rn+1 1 rn+1
+ 3! (th — R R - SR

0=

(IV.7)
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Now we can use von Neumann analysis like before, and substitute ﬁ? = 2"¢™ into equation

(IV.7):

0 =71k _ n ik Iﬁ]ﬁg (Zn+1eik(¢,+A§) . Zn+1eik(z;‘j—A§))
aSAt (Zn+1eik(c:j+2A§) _ g H1,ik(E+AD) + 621k 47" 1,k (E—A2) + Zn+1eik(§j72A§)>
3L4(Ag)*
3;;?22)3 (;Zn+1eik(§j+2A§) _ o IGk(E ALy on k(G -AD) _ ;Zn+1eik(§j2A§)> ’
0—z_1_ ZiijAAgt (eikA{;' B e—ikAC) " Z3Li?§é)4 (e2ikAc§ _ 4el*AE g _ gomikAT | e—2ikAEj)
n Z3inié)3 (;ezimg _ GRBE kDG ;e—ZikA§> )

1=z (1 LGt (eikAg _ efikAgj) n aSAt (ezikAg _4e*DE g _ gemikAT | efZikAg)

2LAZ 3LA(AC)H
bSAE (1 sikag  ikag , —ikaé 1 _oikag
+3L4(A§)3 (26 e +e ¢ .

Again, to better see what is going on, we use Euler’s identity to simplify the equation:

Lgat . SA
1=z (1 - Z?AC (2isin(kAg)) + ﬁ (2 cos(2kAE) — 8 cos(kAZ) +6)
bSAt

+ 308z (isin(2kAg) — 2isin(kAG)) )

L&At 2aSAt bSAt . . .
1=z <1 - L]A§ (isin(kAG)) + 3LZTC)4 (cos(kAE) — 1) + STA(AEP (isin(2kAZ) — 2i sm(kA(j))) ,
L 1
1— % (isin(kAZ)) + 3205 (cos(kAZ) — 1%+ % (isin(2kAE) — 2i sin(kAZ))

(IV.8)

In order for |z| to be at most 1, the magnitude of the denominator of equation (IV.8) must be at

least 1:

bSAt

Lg;At 2aSAt
ST(ag) |

LAZ (isin(kAZ)) +

— W (cos(kA) — 1)2 +

isin(2kAg) — 2isin(kAE))| > 1,
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5 (LAt bS , ‘
14 % (cos(kAE) —1)% +i (— LCJA = (sin(kA)) + mié)_% (sin(2kAZ) — zsm(kAg))>

This is certainly true, since the real part of the number is always at least one. However, if the
assumption that a2 and b are positive is violated, there is no guarantee that the code is stable.
Therefore, at the upper lid, the nonlinearity does not cause instability for physically meaningful

values of the tear film thickness and its derivative.

IV4 Coupled non-linear PDE with moving boundary
The way that the system is solved in Overture is to solve two coupled PDEs. The system is the
o o (W) _
ot ox\39dx)
9%h

Prooe =

following;:

After doing the same change of coordinates, the system becomes:

oh gL foh\ 10 (Fop\ _
ot L \oF 29z \ 309, 7
S 9%h

Using the product rule, we get the following:
oh gLfoh) 10 (Byop 1R2p _
ot L \oF 120¢\ 3 )o¢ 123022 7
p -+ iﬂ = 0
P [2 aéz -
To linearize this, we let a equal the Taylor series expansion of 113—3 and b equal the Taylor series

expansion of 22 Then the system becomes:
p a3 Y

o éL(aI%)_baﬁ_aa% _ 0

ot L \o¢) [L20¢ L2022
H + iﬂ = 0
p 2 aéz - '
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Discretized, this becomes:

- gL b
] ;] 5 in+l _ gn+l) _ an+1 _ sn+1Y) a an+1 _ pan+tl An+1 _
At 2LAE (hf+1 hf—1> 2L2AF (pf+1 1—1) [2AZ (” 1 2P +pf—1) =0
snt+1 Putl  ofntl | fntl)
P pae (! —2hr ) = o,

This can be written as the following matrix equation:

1 ol [in CGLAt At ant e+l 1 200t | [jn+1 GLAL  pAr At et

j 2LAS  2L2AE  LAZ? j+1 + L2AZ2 j + 2LA  2I2A¢  L[2AZ? j—1

N S An+1 —2S An+1 S An+1

0 0] |7] 2AE2 0 Pit1 Az 1 P; ZAEZ 0 Pi
(IV.9)

To do the von Neumann analysis in this 2-D case, we use the discrete Fourier transform, denoted
F{}. To do this, we will think of matrix equation (IV.9) as a convolution between a sequence of ma-
trices and a sequence of vectors of the form 8 w" = a * w"*1. Due to the convolution theorem, we
know that the Fourier transform of a convolution, F{B *w"} = F{a * w"*1}, is just the product of
the Fourier transforms, so our equation can be written in the form F{B}F{w"} = F{a} F{w"+1}.
If F{a} is invertible, then we have the equation F{w"*1} = F{a} 1 F{B} F{w"}. The amplifi-
cation matrix is then A = F{a} ' F{B}. If the eigenvalues of the amplification matrix are both

less than 1, then the numerical scheme is stable. First, I find F{B}. By definition,

(Brxw"), = i Aflep,jw;?.

j=—00

1

4z 0
In order for this to get the desired product in matrix equation (IV.9), let g, = [Ag ]

0 0

Then:

Fipy=ciie |0
00
Next, I find F{a}. By definition,

[e0]
(axw'th), = ‘ ) A(',‘zxp,]-w;lﬂ.

j=—c0

In order for this to get the desired product in matrix equation (IV.9), we multiply the matrices by
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L so that we get:

A% .
1 GiLAt bAt  _ _aAt
N = L | AT 28T T DA
I~ Ag S 0
A&
e
YTAE | s 1
LZA&Z
CGLAt par ant
Mirq = 1 2LA;  2IZA;  LAZ?
17 AZ s 0
[2AZ2
Then, F{a} =17 A@aje_ik/Ag gets us:
LAt bAE  aht 2aAt _GLAL _pAr _ ant
Fla} = o~ ik(=1)AC | 2LAG 2L2A¢ LA + o~ kiAg LAZ2 + o~ ik(j+1)AZ 2LAE  2I2AE  LAZ?
S —25 s
L2AZ2 0 LZAE2 1 L2AZ2 0
ikAz ELAE —ikaz LAt kAE (_bAt At 2aAt ik bAt At
_ o ikjAg e Cir: +1—e G r’; ekhe <2L2A{;’ - LaA§2> + iz T ¢ (_2L2A§ - LaAgz)
okAE LZAf;Z _ L2Ag2 + e—zkAr_f LZAr? 1
¢iL ..
_ikjAg iAg isin(kAZ) +1 LbZAA%z sin(kAZ) — i”AACE cos(kAZ) + E”A%é
LzAéz COS(kAC) LZA(;"Z 1
For F{a} to be invertible, we need det(F{a})# 0.
At bAt 2aAt 2aAt 2S 2§
det(F{a}) = LA§ isin(kAE) +1— <L2A§ISI (kAE) — AT cos(kAZ) + LA§2> <L2ACZ cos(kAE) — A8
4aSAt 2, i 2bSAt | GLAt  2bSAt
=14 00— - kA
1+ L3A§4(1 cos(kAg))” + isin(kAg) <L4A§3 [AZ ~ D3AF cos(kAE)

Notice that if det(F{a}) = 0, then both the real and imaginary parts must be zero simultaneously.

However, the piece contributed by the real part of the determinant is never zero. Thus, F{a} is

always invertible.

f{(X} -1 # !
~ det(F{a}) 5 cos(kAC) +

L2A§

bt

L2A§2

L2AF

isin(kAC) +

giLat
LAZ

2“%2 cos(kAZ) —
isin(kAg) +1

2aAt ]

LAZZ
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Now, we can see that the amplification matrix A = F{a} 1 F{B} is:

N R 1 _ LbZAAt@'iSin(k.Aé) + f“fé cos(kAG) — %”A%é 10

det(F{a}) _—LZZ—ASI:Z cos(kAZ) + L227A5§2 giLAA;isin(kAC) +1 00
| 1 0
 det(F{a}) - LzZAS,:z cos(kAZ) + LzzAsgz 0

Now, I examine the eigenvalues of A.

Ay = 1 :
" T LAL :
1+ 4572?“1 (1—cos(kAE))2+isin(kAF) (7522@3 +7JLA§ fizi’iéé cos(kA§)>

L

Clearly, |A1] < 1. Note that the denominator of |A;| is always at least 1 since the real part is always
at least one. Thus |A;| is at most one. Therefore the scheme is stable for all parameter values.

However, as in the previous section, if a or b are negative, the algorithm may not be stable.

In general, I found the numerical algorithm for the two different mapped systems to be stable for
all parameter values and physically meaningful values of a and b. In the next section, I explore
the conditioning of each numerical formulation and study how the choice of boundary conditions

influence the behavior of the numerical algorithm.

V. VALIDATION AND VERIFICATION

In order to validate that the codes converge, and verify that they conserve volume, simulations
were run with both the single PDE and PDE system codes for the three lid functions on four
different grids. The tear film thickness and pressure vectors were recorded every 1000 time steps
for analysis. As found in the literature, the mapped single PDE is challenging to numerically
approximate. I was unable to solve the single PDE with any of the third derivative (flux) boundary
conditions with my Newton solver for a wide range of parameter values. The condition number
of the Jacobian grows out of control within the first time step. The Jacobian is better conditioned
when using Boundary Condition 3, however the condition number still grows above 10'° within

the first time step. Moving forward, I consider just the couple PDE system.
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V.1 Convergence

The mapped coupled PDE system (also referred to as the “pressure code") was then tested with
each of the three lid functions, to confirm that as the grid is refined, the relative computational
error decreases. I compared the coarser grids to the most refined grid to find the relative error
in the tear film thickness. The model was discretized second-order in space, so the error should
reduce quadratically. I used the largest At the code could accommodate; that is, Newton solver at
each time step would converge in a couple of steps. Results from over the course of a blink which

were recorded every 1000 time steps were used to calculate the rate of convergence. Table 2| shows

the values.

lid function At A¢ | thickness max relative error

.01 0.9894

Trig 1075 .005 0.1839

.0025 0.0350

01 0.9469

Aydemir 1074 .005 0.1794

.0025 0.0343

.01 0.6534

Realistic | 5x 107> | .005 0.1312

.0025 0.0253

Table 2: The maximum relative error of the tear film thickness. The relative error was found by comparing

the solution on coarse and fine grids.

To determine the rate of convergence, I fit a line to log(max error) vs log(A¢). The slope for this
line when using the trig lid function was 2.41, when using the Aydemir lid function was 2.39, and
lastly when using the realistic blink was 2.35. This is consistent with the PDEs being discretized

second-order in space.

V.2 Conservation of volume

Then, the pressure code was tested with each of the three lid functions to confirm that the tear
film volume is truly conserved as was imposed by the boundary conditions. I compute the relative

error of the volume compared to the initial volume. This is done every 1000 time steps. In table
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(@). The maximum relative error of the volume is recorded as above, every 1000 time steps over

the course of a blink.

lid function At AC volume max relative error
.01 0.0377
Trig 10-° .005 0.0079
.0025 0.0019
.00125 0.0005
.01 0.0374
Aydemir 104 .005 0.0079
.0025 0.0019
.00125 0.005
.01 0.1440
Realistic | 5x 107> | .005 0.1674
.0025 0.1727
.00125 0.1714

Table 3: The maximum relative error of the tear film volume over a blink for the different lid functions.

As the maximum relative error of the tear film volume is small, shown in Table |3} the code
does conserve the tear fluid over the course of the blink as imposed by the flux boundary

conditions.
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VI. REsuLts

Various parameter combinations were used to explore the behavior of this system. An example
result is shown below in Figures[6|and [/] These results are from a grid spacing of A = .0025,
At =10"% 5 =109, hy = 13, with boundary condition 1, and using the Aydemir lid function.
We can see that as the eye opens, the tear film thins in the center of the open eye, but at the lids
the thickness is fixed at 13. The tear film must thin as more eye surface is exposed as the flux
boundary conditions enforce conservation of volume. While the eye opens there is a gradual
decrease in thickness between the upper lid and the center of the eye that makes way for the
minimum next to the upper lid that becomes more apparent while the eye closes. This is consistent
with the existence of the tear film meniscus at the lids, and the adjacent black line thinning next to
the lid. While the eye closes, the pressure profile looks quite different from when it opens. This is
due to the meniscus drawing the tear film toward the upper lid while the lid tries to push the

fluid in the opposite direction.

Thickness-Opening Lid 005, Pressure-Opening Lid — i

N

Presosure
S
O oo~NOO O~ W

.
©
i

: : -0.15
0 0.2 0.4 X 0.6 0.8 1 0 0.2 0.4 X 0.6 0.8 1

Figure 6: The tear film thickness and pressure profiles while the eye opens.

Thickness-Closing Lid Pressure- Closing Lid

—t=1
— =11

Pressure

0 0.2 04 X 0‘6 0.8 1 0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

Figure 7: The tear film thickness and pressure profiles while the eye closes.
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VI.1 Comparison with other boundary conditions

As the boundary conditions severely influenced the behavior of the mapped single PDE, I analyzed
how the three boundary conditions affect the conditioning of the Jacobian and the time it takes to
compute the solution. I compare code performance for each of these boundary conditions. This

was done on a grid spacing of AZ = .005, S = 1079, iy = 13 and At = .5 x 10~%.

Lid Boundary Conditions | max(x(])) | avg(x(])) | time (s)
Trig 1 21x107 | 3.6x10° | 831
Trig 2 12x107 | 6.0 x10% | 1104
Trig 3 9x101% | 53x10° | 1657
Aydemir 1 1.8x10% | 3.0x10° | 833
Aydemir 2 1.7 x 107 | 5.0 10% | 1105
Aydemir 3 34 %100 | 21x10° | 1499
Realistic 1 55x 108 | 3.0x10° | 2317
Realistic 2 1.5x 107 | 58 x10° | 1265
Realistic 3 6.1 x 1010 | 25 x10° | 1664

The condition number, «(]) , is the highest as the eye begins to open and when the eye is almost
closed. The condition number is comparatively low for the main portion of the blink. Using an
adaptive time step, where At is smaller when the eye is transitioning from closing to opening, may
improve the conditioning of the Jacobian at those times. Also note that the condition number is
consistently much higher for boundary condition 3. This suggests that the pressure at the upper

lid needs to change over time.

VI.2 Comparison with 2-D simulation

Just how much does the tear fluid’s ability to spread sideways on the 2-D eye matter? Does this
ability effectively lower pressure gradients and meaningfully change the thickness profile? To
answer these questions, we compared results from my code to two dimensional results from
Overture for the same parameters, boundary conditions, and initial conditions. The results
in Overture were on a variable grid with average spacing 0.005, so I used A = .005. I let
At =5x%x107°,5 =7.86 x 1077, hy = 13. Figure (8) shows results from the upstroke, while Figure

(9) shows results from the downstroke.

The one-dimensional results show the same behavior as the two-dimensional results qualitatively,
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1

2-D Results (Upstroke)

1-D Results (Upstroke)
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Figure 8: Comparison of results between the 1-D and 2-D simulations during the upstroke.
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Figure 9: Comparison of results between the 1-D and 2-D simulations during the upstroke.

but to a much lesser degree. Notice that the black line at the upper lid around x = 0.5 is much
more pronounced in the two-dimensional results. Clearly, the pressure gradients are greater in the

two-dimensional results. In two dimensions, it appears that the tear film can move around more

which makes sense since it can have more curvature in another dimension thus driving additional

flow into the meniscus.
VIIL CONCLUSION

The numerical approximation of the one-dimensional model is stable for all parameter values,

which suggests that the similar two dimensional model ought to also be stable. There is no loss

or gain of stability from the alternate formulation. However, the von Neumann analysis did not
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take the boundary conditions into consideration, so while the finite difference approximation
of the PDE itself is stable, the choice of boundary condition may generate a poorly conditioned

problem.

The problem is due to poor conditioning of the Jacobian matrix and the Newton solver being
unable to find a solution within the given tolerance. Specifically, as the upper lid is about to start
closing, the Newton’s solver cannot find a solution for the next time step, and the Jacobian gets
poorly defined when the eye is nearly closed. These are the when the lid velocity is transitioning
from zero to negative or vice versa. The step size in both space and time must be small enough
for the Jacobian to be well conditioned and the Newton solver to be able to find the next step.
Decreasing the time step does improve the condition number of the Jacobian. Additionally, the

Jacobian of the coupled PDE system is sensitive to the choice of boundary condition.

The one-dimensional results from my code are consistent with the results from Overture, but do
not display the hallmark characteristics of the tear film to the same degree. The tear fluid does

seem constrained by only having one dimension.

Based on these results, I conclude that formulating the model as the coupled system in thickness
and pressure, as done in Overture, is indeed advantageous for approximating the tear film profile
over time. I would recommend using an adaptive time step where At is smallest near where the lid
is most closed and most open, as that is where my code would usually fail. Additionally, I would
recommend formulating the boundary conditions with the variable thickness at the boundary

rather than the parameter h as this improved the conditioning of the Jacobian.

With this information, researchers can be better informed and thus save computational time when
developing and running further simulations. In the future, similar work could be done on a more
involved model that includes the effects of things such as gravity, osmosis, and body temperature.
There is still a lot to learn about the tear film behaves in order to determine causes, best treatments,

and hopefully cures for dry eye syndrome.
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