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occurring across the cell membrane with application to
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By application of matched asymptotic expansions, a simplified partial differential equation (PDE) model
for the dynamic electrochemical processes occurring in the vicinity of a membrane, as ions selectively
permeate across it, is formally derived from the Poisson—Nernst—Planck equations of electrochemistry.
It is demonstrated that this simplified model reduces itself, in the limit of a long thin axon, to the cable
equation used by Hodgkin and Huxley to describe the propagation of action potentials in the unmyeli-
nated squid giant axon. The asymptotic reduction from the simplified PDE model to the cable equation
leads to insights that are not otherwise apparent; these include an explanation of why the squid giant
axon attains a diameter in the region of 1 mm. The simplified PDE model has more general application
than the Hodgkin—Huxley cable equation and can, e.g. be used to describe action potential propagation
in myelinated axons and neuronal cell bodies.

Keywords action potential; matched asymptotic expansions; electrolyte; Hodgkin—Huxley model;
Poisson—Nernst—Planck equations.

1. Introduction

In most living cells, there is a potential difference between the two sides of the cell membrane—termed
the transmembrane potential. This arises as a result of several factors. The most important of these being
(i) charges on the lipids, which constitute the cell membrane, and (ii) a net charge in the electrolytic
solutions in the immediate vicinity of the cell membrane. It is now known that the latter occurs due to
the different compositions of the electrolytes on either side of the membrane and due to the presence of
ion channels in the membrane. These ion channels are protein channels that straddle the cell membrane
and allow for selective permeation of ions through it; there are, e.g. potassium channels that only allow
potassium ions to pass through them. The origin of the transmembrane potential is illustrated.in Fig.
Here, open potassium channels allow a flux of potassium ions across the membrane, from a region of
high concentration in the intracellular space (bottom of the figure) to a region of low concentration in
the extracellular space (top of the figure). As potassium ions cross the membrane, they carry charge
with them, causing an increase in the magnitude of the potential difference between the two sides of the
membrane (the transmembrane potential). Eventually, when the transmembrane potential becomes large
enough, the electric force on the potassium ions becomes sufficient to counteract their concentration
gradient and their transmembrane flux ceases.
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FIG. 1. A schematic of the membrane and how the membrane potential arises. Polarization of the membrane through the opening
of potassium channels.

Action potentials are oscillations in the transmembrane potential, which typically occur over the
order of milliseconds. In a wide range of cell types, such action potentials are observed to propagate
as a wave, along the cell and (sometimes) between cells. Examples of propagating action potentials are
found in neurons (e.ddodgkin & Huxley, 19529, where their purpose was to transmit signals between
various parts of the organism, in cardiac myocytes (eug.& Rudy, 1994 where they are responsible
for the rhythmic contraction of the heart and in cells in the plant phloem kéwgesgwaet al., 1999
Fromm & Bauer1994.

The first thorough investigation to be conducted on action potentials and their propagation was
performed by Hodgkin and Huxley on the squid giant axXdodgkinet al,, 1952 Hodgkin & Huxley,
1952ab,c). This was subsequently followed by a phenomenological, and extremely successful, model
of action potential propagation in the squid giant axblodgkin & Huxley, 19529. This model and
modifications to it are still widely used to describe the electrical response of axons (ségenier &
Segey2002. In this context, we remark that the other extremely widely used model of neuron behaviour
is a simple lumped parameter model of the neuron called the ‘integrate-and-fire model’ (SBarldty.

2009.

The basic physical processes behind the action potential are electrochemical in nature involving the
migration of ions in vicinity of the membrane and through ion channels. In the context of the latter,
we remark that because of their diameter, which is comparable to the diameter of a single ion, the ion
flux through an ion channel cannot be quantitatively modelled using a simple continuum approach. We
therefore adopt a phenomenological approach to modelling ion channel behaviour, considering them
as devices that behave in a certain fashion in response to external stimuli (such as the transmembrane
potential). At a mesoscopic level (on length scales of the order of nanometres), it is appropriate to
describe the behaviour of the electrolytic solutions lying in the vicinity of the membrane with the time-
dependent, non-linear Poisson—Nernst—Planck (PNP) equations of electrochemistry (déayeman
& Thomas-Alyea 2004. These equations predict approximate charge neutrality within a solution at a
sufficient distance from surfaces. If a surface is charged, or associated with a charge, then a narrow
Debye layer, with typical width of a few nanometres, results in the immediate vicinity of the membrane
in which the electrolytic solution is highly charged and the concentration of negative ions does not even
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approximately balance that of positive ones. In equilibrium, the electric potential and ion concentrations
in the Debye layer are predicted by the so-called ‘Gouy—Chapman soluGaniy( 1910 Chapman

1913 to the PNP equations. Given the vast differences in length scales between that of the Debye layer
and other length scales encountered in problems as varied as modelling the electrical behaviour of an
electrochemical cell, or that of a cell membrane, it is surprising how infrequently matched asymptotic
expansions have been applied. Recent examples of the application of these techniques to electrochemical
cells includeBazantet al. (2004 2009 and Richardson & King(2007). In the latter, a systematic
analysis of the PNP equations is conducted in order to demonstrate the origin of the phenomenological
Butler—Volmer equation; this arises as a boundary condition, at an electrode, on a diffusion equation
that is used to model the behaviour of an electrolyte in the charge neutral region of an electrochemical
cell.

Motivated by a desire to understand how ion channel behaviour on the microscale relates to the
propagation of action potentials on the macroscale, we apply the methods of matched asymptotic anal-
ysis to a detailed model, based on the PNP equations, which describes the behaviour of electrolytic
solutions lying on either side of a membrane through which ions permeate selectively via a system of
ion channels. This analysis leads to a simplified (macroscale) model of the process and is as a result of
finding a leading order, analytic, Debye layer solution in the immediate vicinity of the membrane and
matching this to a reduced set of equations describing the behaviour of the electrolyte away from the
Debye layers. We remark that the model we derive is similar to a model written dowimthyayet al.

(20043, on the basis of their physical intuition. In addition, we consider how our model can be used
to derive the cable equations dbdgkin & Huxley (19524, for a sufficiently thin cylindrical axon via

a singular perturbation analysis. Once again we note the wokkndsayet al. (20043, which inves-

tigates the links between the intuitive model they wrote down in the former part of their paper and the
cable equation for a dendrite subject to external excitation. We note, however, that their work does not
apply to the case of an axon transmitting an action potential, and indeed the asymptotic structure of the
solution they use to derive the dendrite cable equation is quite different to that required to derive the
cable equation in the context of an action potential transmitted along an axon.

The outline of this work is as follows. In Secti@)we formulate a model for the electrochemical
behaviour of the electrolyte in the vicinity of the membrane. In Sec3iome use matched asymptotic
expansions to derive a simplified model of the electrolyte, in which the membrane and surrounding
Debye layers are reduced to a surface of infinitesimal thickness. This (simplified) model, which is the
main result of our work, is stated in Sectidnin Section5, we use this model to show how, by use of a
singular perturbation analysis in the case of a sufficiently thin axon, the transmembrane potential obeys
the 1D Hodgkin—Huxley cable equation. Finally, in Sectinrve draw our conclusions.

2. An advection diffusion model for ion concentration in a dilute electrolytic solution

Here, we formulate a model based on a three-species electrolyte, consisting of sodium, potassium and
chloride ions. While there are many other ion species within the intracellular spaces, these three species
are the most abundant.

2.1 The geometry of the problem

We aim to derive a simplified model of the electrochemical behaviour in the vicinity of a cell mem-
brane for membrane geometries with radius of curvature much greater than the Debye length scale of
the adjacent electrolytic solutions. Since the latter is typically very small, this assumption is not very
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restrictive. However, in order to simplify the presentation of the derivation of this simplified model, we
shall perform its derivation under the assumption that the membrane is planar, occupying the region
[x*|] < a, as illustrated in Fig2 (this avoids unnecessary complications that arise on the introduction
of curvilinear coordinates). Although the results derived in this fashion may appear to lack generality, it
turns out that geometrical effects arising from membrane curvature leave the simplified model, which is
a leading order asymptotic approximation, unaffected.

2.2 The PNP equations in the electrolyte

The PNP equations hold in the electrolyte on either side of the membrane. In the scenario where this is
composed of the three species™N#& ™ and CI, with concentrationdN, K andC, respectively, these
can be written in the following form:

GN* * % % * * F * *
ootV Fa=0 where F;=-Dy (VN +gTNVe ) (1)
oK +V*-Fi =0, where Fj=-Di(VK*+ - K*Ve* )
ot k=% k= 7k RT ’
ocC* F

V*.F h «— _p: (ver - Ve
o TV Fe=0, where Fg c( C'— g€V ) (3)

in |[x*| > «a. Here,*s denotes dimensional variablds;is Faraday’s constanR® is the universal gas
constant;T is the absolute temperature of the electrolytejs the permittivity of the electrolytep*

is the potential F7,,.Fy and F¢ are the fluxes of sodium, potassium and chloride ions, respectively;
Dy, Dy and D¢ are the diffusivities of sodium, potassium and chloride ions, respectivelyNarid

and C are the concentrations of sodium, potassium and chloride ions, respectively. These equations
hold in the electrolyte on either side of the membrane. Here, the first parts-8f (epresent con-
servation of the three species (sodium ions, potassium ions and chloride ions, respectively), while
the second parts define their fluxes. Finall), i Poisson’s equation for the electric potential in the
electrolyte.

€x

Membrane

= —q

FIG. 2. The coordinate system around the membrane.
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2.3 Poisson’s equation in the membrane

In the membrane itself, the electric potential satisfies Poisson’s equation. Furthermore, we assume that
a surface charge densify' lies on the inner leaflet of the membranexat= o so that

V¥ (&*V*'p*) = —T"AX* —a) in —a<x*<a, (5)
whereA (+) is the Dirac delta function.

2.4 Boundary and jump conditions on the edge of the membrane

The driving force for changes in the potential and electrochemical make up of the electrolytes adjacent to
the membrane are transmembrane ion fluxes occurring through ion channels situated in the membrane.
Here, we did not consider how this flux is maintained and, in particular, how it is related to the potential
difference and concentration gradients across the membrane but remark that there are many models for
these fluxes starting with those from the originalHodgkin—Huxley madedgkin & Huxley, 195249.

In order to keep the analysis general, we thus consider the flux of sodium ions, potassium ions and
chloride ions in the positive-direction across the membrane to be given by the functigng; andgg,
respectively (which would typically be chosen to fit experimental data). This gives rise to the following
boundary conditions off,, Fx andF:

Fh-& =0 Fk - =0 Fe-e&x =05 on X" =—a. )
In addition, we impose the standard jump conditions on the potential on the edge of the membrane
oz -0 | *8¢*]X*‘“+ 0 ®
*—g =Y & % =Y,

x= OX* | g

*__ +

xX*=—at *a¢* =
- =0, =0. 9
{8 o] ©

REMARK. We should perhaps have considered the flux of ions from individual ion channels, rather
than that from a continuum of channels as6r7), as these channels are typically spaced at distances
comparable to, or larger than, the Debye length (the fundamental length scid)f [n this context,

we note the work oNeuss-Radu &&ger(2005 in which a rigorous asymptotic derivation of boundary
conditions of this form is made, by using homogenization methods on a periodic array of ion channels in
the limit as membrane thickness tends to zero. Furthermore, we note that in the context of the matched
asymptotic analysis we are about to perform, whether we use a boundary condition for a continuum of
ion channels, like&-7), or for a discrete array of channels spaced on the Debye length scale makes no
difference as ion flux in the Debye layer makes only a small correction to the leading order solution at
this scale.

2.5 Current density

The current density’ can be evaluated in terms of the difference in the fluxes of the positive and negative
ions so that, in this case, we have

" = F(F} + Fi = F). (10)
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2.6 Non-dimensionalization of the model
We non-dimensionalize the Models-Q) as follows:

t*=rt, N*=1IoN, K*=IIoK, C*=IIoC,
RT RTe
R — *— G *—= G *— G f*:—
¢ F ¢7 gn _9'15 gk _g(a gc _%9 FL5 ) (11)
x*=Lx, Di=DD, Dj=DDy, D:=DD,
¢t =7e, F4=GFn F.=GFy, Fi=GF. | =FG]

Here, I1g represents a typical ion concentratianis the typical timescaleG is the typical transmem-
brane flux,D is a typical ion diffusivity, is a typical permittivity (e.g. that of the electrolyte) afd

is a dimensionless parameter, which is define®i).(The potentialh* has been non-dimensionalized
with the thermal voltag&®R T/F ~ 0.025 V, in the usual manner (it is notable that the resting transmem-
brane potential is typically about3RT/F). On making this non-dimensionalization (and on choosing
L andz as below), the governing equations and boundary conditib+® (educe to the dimensionless
form

oN
E+5V-.7—'n=0, where F=—Dp (VN + NVg), (12)

oK
E—HW'}-":O’ where Fx = —Dyx (VK + KV¢g), (13)

oC
E+5V-.7-'C=O, where F;=—D¢(VC —CV¢), (14)

1
V-(quS)zﬁ(C—N—K), (15)
in |x| > a, which couples, via the jump and boundary conditions
Fn-&=0, Fk-&=0k  Fc-&=0, On Xx=da, (16)
3 x=dat
[$1=a" =0, [s—q =0, 17)
oX X=da~
Fn-&=0n Fx-&=0k  Fc-&=0, On X=-da, (18)
=—dat
x=—o0at op X
_ =0, — =0, 19
[¢’]X:_§a |:8 ax]x——éa— ( )
to
f

V~(8V¢)=—§A(x—5a) in —oda<x<oa. (20)

Here, the dimensionless parameters are defined by

1 [&eRT o
0= — | —— a=—. 21
LV F211y’ AD (1)
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andL, r andlp (the Debye length) are given by

D17 Iy eRT
L=—2" =22 Ip= |
' '~ &'™ ° =\ F2i

The length scald. is chosen as the scale on which electric field contributions to the ion fluxes are of
a comparable size to that of the transmembrane ion fluxes (i.©.(6f) and the timescale is that
required to significantly change the potential across the Debye layers.

Henceforth, we take the dimensionless permittivity to be constant both within the electrolyte and the
membrane. Assuming that we non-dimensionalize with the permittivity of the electrolyte, this gives

e=1 for |x|> Ja, e=¢m for |x] <oda,

whereen, is the ratio of the membrane permittivity to that of the electrolyte. Finally, we note that the
dimensionless current density is given by

j=Fn+Fc—Fe.

2.7 Size of parameters

We base our parameter estimate on the experiments on squid giant axons condudtmtykin &
Huxley (19529. For the most part, these were conducted at a temperatufe~ef 280 K. We take
the typical electrolyte concentratialy = 140 mol nT3 (corresponding to 140 mM). The diffusivity
of Kt ions is estimated a® = 1.8 x 1072 m? s~1 (the diffusivities of Ct and N& ions are of
a similar size). The permittivity of the electrolyte (in the immediate vicinity of the membrane) we
estimate as lying somewhere in the regior= 5 — 80¢g (i.e.2 = 44 x 10711t0 71 x 10019A s
V~1 m~1). The universal gas constant and Faraday’s constant are givBn=b$.31 J mot't K—1 and
F = 9.65 x 10* mol m~2, respectively. We estimate the typical transmembrane ion conductances from
data provided irHodgkin & Huxley (19529 on Kt conductances. Here, the electrical conductance
of K* ions for a 50-mV depolarization is (approximately) 130 A%m~2, which corresponds to a
conductanc& = 6.7 x 10~° mol m~2 s~1, whereas for a 100-mV depolarization, it is (approximately)
200 A V-1 m—2, which corresponds to a conductar@e= 2.0 x 1074 mol m=2 s~1.

On the basis of the above-mentioned data, we estimate the Debye length as lying in thé segion
3.0x 10719t0 1.1 x 10~° m, the length scale of non-dimensionalization in the range 1.2 x 10~3
to 3.7 x 1072 m and the timescale of non-dimensionalizationras: 2 x 107% to 2 x 1072 s. It is
remarkable that length scalepicked by this dimensional analysis is close to that of the radius of the
larger squid giant axons, which have diameter in the region of 1 mm and that the timepdicked by
this analysis corresponds closely to that for the action potential, which is the order of milliseconds.

3. Derivation of a simplified model via a matched asymptotic analysis

Here, we perform a boundary layer analysis in order to derive a simplified model describing the current
flow in the vicinity of the membrane. As is typical in such electrochemical problems, it is necessary

to introduce a narrow Debye layer in the immediate neighbourhood of the membrane surface in which
charge neutrality is not even approximately satisfied @.e- N — K is not close to 0). In terms of

(15), this region is defined by rescaling tlecoordinate (which lies perpendicular to the membrane)
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with . The aim is then to match the solution in the Debye layer region to that in an outer region.
We choose the length scale for this outer region tadg&), in dimensionless units (corresponding to
something like 1 mm in dimensional units). This choice of outer length scale is the canonical one, and
the simplified model we derive on this length scale can be applied to geometries with typical dimensions
much smaller than it (e.g. vertebrate axons with a diameter of a few microns). The matching between
the outer region and the Debye layer is not entirely straightforward and necessitates the introduction of
a further, intermediate, region that has scale between that of the Debye layer and the outer. The various
regions are illustrated in Fi@.

3.1 The outer regionin x> 0

We need to consider two outer regions—one on each side of the membrane. However, since the analysis
is essentially the same in both regions, we limit our discussion to thatsn0, in which we denote
variables by the superscript (out+), and that it will be helpful to think of as the intracellular space.
Expanding variables as follows:

N(OUH-) — NC()OUH‘) + 5N](_0Ut+) +oen, K(OUH‘) — K((]OUt+) + 5K§-0Ut+) 4+,

t t t t
C(OUH') :C((Jou+) + 5C:(Lou+) +ee ¢(out+) — ¢(()ou+) + 5¢:(Lou+) +en
]_-gout-i-) Z}-EI?SH) 4., j_-l(<out+) _ ]_-I(((’)(l),lt+) 4o, }-((:out-i-) — ff:?gt+) e,

and substituting intol(2-15) and taking the leading terms gives

(out4) (out4) (out4)
aN™"™ oK™ aCy

o (out+) (out+) (out+) _
=0, CQM —KM =N =0,

ot ot ot

from which we deduce that

I\Ic()out+) _ I\_I, Kc()out+) _ K, Céout+) =N + K, (22)
" Quter™ A
i ittt i
Intermediate

)

= i 1 o)

e=1 Debye y LO(8Y2)

E=¢Em Membrane ‘;’Om‘)}

e=1 Debye

Intermediate

Outer

FiIG. 3. Asymptotic regions of the problem.
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whereN andK are constants. Proceeding®id) in (12-15), we obtain

oN (out+) _

gt +V. j_—(out+) 0, j_-(out+) —D,N V¢(()°“t+) , (23)
oK (out+)

(13 t +V. j_—(out+) 0, j_-(out+) —Dy KV ¢(out+) (2 4)
ac(out+)

gt f(out+) 0, }-(out+) -D (N + K ) V¢(out+) (25)

C(out+) N(out+) + K(0ut+)

Subtracting the third of these equations from the sum of the first two and using the fourth on the result
leads to Laplace’s equation for the leading order potential

\Y ¢(0Ut+) (26)
One quantity of interest is the leading order (dimensionless) curredﬁ?ﬂﬁ&), which is defined by
Jgout-i-) fffgﬂ—) +‘7_-i(<?gt+) _fg?gt+) N jéout-i-) _ _(( Dp + DC)N + (Dk + DC)K)V¢(()OUH_). (27)

Note that this is Ohm’s lay = ¢ E with effective (dimensionless) conductivityt = ((Dp, + Dc)N +
(Dk + De)K).

3.2 The outer region in x< 0

The analysis in the extracellular spage< 0) mirrors that given above in the intracellular space-(0)
with the one notable difference that the ion concentratioxs4n0 are not necessarily the same as those
in x > 0 so that 22) and £3a-23b) are replaced by
(out-) _ (out-) _ 2 (out=) _ 2

Ny =N, K =K, G =N+K,

FOT =DV, FOT = —DK Vg, FRT = De(N + K)ve'™, (28)
V2¢80Ut—) — 0
The leading order (dimensionless) current f]lé?%‘t') is defined by

i =FOO + FRT = FT = i §"7 = —((Dn + DN + (Di + Do) K) Vo™,

and the effective (dimensionless) conductivitydy = ((Dn + D¢)N + (D + De)K).

3.3 The Debye layer

Notably the leading order problems in the outer regions are singular perturbations to the full equations
(12-15). This motivates the introduction of a boundary layer region, termed the Debye layer, in the
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vicinity of the membrane, which we obtain by rescaling distances normal to the membrane with the
introduction of the new variablg defined by

X = o0&,
In terms of this new variable1@-15) for the region|¢| > a take the form

D (D) (D) D) P 0 ®
ON® oFnd | s(0Fn. 9Tz’ )_ o oy Do (ON® 020 g
ot & oy oz " AN o

(D) (D)
oK®  HFD oF, oFs Dv { 0K (D) PTC)
Lk 45 ky o =0, _7:&)[()) —_k o + K(D)?—f ., (30)

ot o¢ oy az

oc®  oFD) 0Fy)  0FD Dc ((oC® 0¢(®)
N Y i —o, OB _ o) (e

ot o¢ oy oz 0 o¢ o¢
82¢(®) o[ %™ %D
5 =(C® _ND® _ D)y 32
aé_,2 + ayz + 822 ( ) ( )
and satisfy the boundary conditions on the normal fluxes
D
]'—rgg)k:a = 0On, -7'—|£X)|§:a = Ok, fé)l?)k:a =Jc, (33)
fég”&:—a = 0On, -7'-|£E)|§:—a = Ok, ]:é)?)k:—a = Ue, (34)
on the edges of the membrane. In addition, they couple to a problem for the potential
82¢(®) ) 32¢(®)  524(D) )
0 =0 in a 35
via the jump conditions
) PP)
(Z — &m gg - f, . _ = ¢(D) 3 Lo
¢ ceat < | ¢=a ¢=a
a¢P 0D
em - =0, ¢®| =¢®| . (36)
o¢ - o¢ - (=—a f=—at

Here, we have replaced the delta function 20)(by the inhomogeneous term on the right-hand side
of (36a).
The Debye layer variables are expanded as follows:

N(D) N(D) —|—5N(D) o K(D) K(D)+5K(D) +.
c®=c®+sc® ..., ¢® =¢3D)+5¢§D)+---, (37)

D) _ (D) (D) _ (D) D) _ (D)
FO=F@ e, FO=FQ4 ., FO=FQs
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3.3.1 Leading order solution. To leading order substitution 087) into (29-32) gives

D D D D D D
Ny + o2 g oKs” + (2 o %o (38)
o¢ 0 8¢ Y 0 & T ¢ 0 8¢ ’
%95 _ a(d) _ (D) _ (D)
e =S Ko =N, (39)
which couple to
5240 |
e = 0 in |&]<a, (40)
via the jump conditions
(D) (D)
% | _, 9% ot 4P| =P
o f=at 9 é=a- ’ 0 ¢=a- 0 E=at’
D)| D)| (41)
I
o¢ — o0& e f=—a— f=—at
and satisfy the far-field conditions
NP = N, KPP 5K, cP 5 N+K  as ¢ +oo, (42)
N(gD) - N, K(()D) - K, C(()D) - N+K as & — —oo, (43)
derived from matching to the outer solutior22)( as¢ — oo and 8a-28c) as¢ — —oo.
We can integrate38a-38c) in the standard fashion to give
N> = NexpV(y, z,t) — ¢5”)
KPP = KexpV(y, z,t) — ¢) in &> a, (44)
Cy” = (N + Ky expl(gg” — V(y, 2 1)
Ng” = N expW(y, z,t) — ¢5>)
K™ = K expW(y, z, 1) — 4)) in ¢ <-a (45)
Co” = (N + Ky exp(g” — W(y, 2, 1))

Here, in order to satisfy the far-field conditiont2{43), we have that
¢(()D) - V(y,zt) as & — 4oo, ¢(()D) - W(y, zt) as & — —oo,

whereV andW are, as yet, undetermined functions. Substitutiorddf &nd @5) into (39) leads to the
Poisson—Boltzmann equations for the potential

$67 s = (N + K)(exp(gl” = V) —expV —¢¢”))  in ¢>a, (46)
67 e = (N + K)(exp(dy” — W) —expW —¢§™))  in & <-a (47)
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These equations couple t4Q) via (41). Solving the resulting problem for the potential (i.0), (42)
and @6-47)) yields coupled Gouy—Chapma@&¢uy, 1910 Chapman1913 type solutions in the elec-
trolyte and a linear profile across the membrane (an illustrative plot is made if)Fig.

( . . 2aQ]
W — 2sigr(p) log(tanh p|) — 2sigr(q) log(tanhiq) + ——

- 172 m
+2sign(p) Iog(tanh((N ;L K) ¢ —a)+ |p|)) in  ¢>a,

%7 =104 (48)
— (¢ +a) + W — 2sign(q) log(tanh|q|) in —a<¢&<a,
€m

~ N2
W — 2sign(@) log (tanh(—(N 5 K) ¢ ta)+ |q|)> n ¢<-a
where
1 . [ 2J2(N+K)/? 1 f2J2(N + K)Y2

p= Earcsm}‘(v , q = Sarcsin Q—BL : (49)

Here, we have introduced the new varial@gL (at the expense of the variablé), which gives the
dimensionless surface charge density per unit area of membrane in the Debye YageiT his and the
corresponding surface charge dengdy in x < —a are defined by

(D D (D o>
Q5”=f+/ N + K{P —c{Pde = £ + =20 :
a o |, .
f=a
_ —a ) a¢(D)
0= NP kP - e =
—o0 o¢ e

osP -
p L L AN R

-5 —4 -3 -2 -1 |
/[W ]
NéD) —2.5t

pb b b

[TTTTTTTTTTT]
-5 -4 -3 2 -1 0 1

§ §

FiG. 4. Plots of (a) concentrations in the Debye layer region and (b) of the potential in the same regionf Here;1.5,
oY =-2a=1 em=05 W=6andforN+K =N+K =1.
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Integrating across the Debye layer, and noting that the derivative of the potential tends to zero at infinity,
serves to show tha, = —QE)L, i.e. the charge in the left-hand Debye layer is equal to minus the charge

in the right-hand Debye layer (where surface charge is included) and so in this sense the membrane
can be seen to act as a capacitor. The poteltiat ¢ = +oo is readily evaluated from4@) being

given by

. . 2aQ}
V = W — 2sign(p) log(tanh| p|) — 2signq) log(tanh|q|) + . (50)

&m

In turn, this is easily rearranged to give a relationship between the leading order potential difference,
@9 =V — W, betweert = +0o and¢ = —oo and the surface charge dens@g in¢>a

2aQF

®o = % — 2sign(p(Qy)) log (tanh p(Qy)1) — 2sign(@(Qy)) log (tanhia(Qg)l),  (51)
wherep andq are defined in49). This equation describes the capacitance of the membrane. In particu-
lar, it is noticeable that it comprises a linear part (the first term on the right-hand side) and a non-linear
part. Thus, if 2/¢m > 1 (i.e. the membrane is sufficiently thick), the membrane behaves to a good
approximation like a linear capacitor with capacitae- ¢y /(2a). Note also that where the surface
chargef = 0, the functiondg is an even function 0@3 . lllustrative plots of the capacitative properties
of the membrane for a particular surface charge are shown irbFig.

REMARK. Itis important to state that the dielectric constant of the electrolyte is not now believed to
remain constant throughout the electrolyte but in fact varies as a function of distance from any surface
over a length scale of something like 10 nm (see @lerepanoet al,, 2003, being depressed near the
surface of the membrane and only achieving its bulk vaiug0cq sufficiently far from the membrane.

The Debye layer solution we have calculated on the assumption that the ratio of the permittivities be-
tween the membrane and the electrolyte is constant is not therefore expected to provide a quantitatively

20 —

em®o/a

€m/a increasing

L ag

-20 —

FIG. 5. The relationship betweehy andQ/ for em/a = 0,0.2,0.5, 1inthe casef = —1.5andN + K = N + K = 1.
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correct description. However, the qualitative description is reasonable, and in particular, this calculation
shows that the important feature to come out of the leading order Debye layer analysis is a relationship
between the surface charge density on the membrane and the potential drop across the Debye layer. In
practice, this can always be measured experimentally. It is also notable that over the operating range of
membrane potentials (up to ababt in these dimensionless units), the relationship betwekgand

Qar is nearly always well approximated by a linear profile (see Bjigf the form Qg = Cdiar.

3.3.2 First-order solution and solvability conditions.Proceeding to first order in the expansi@T)(
of (29-31) gives the following:

aNgD>+af,§EfO o Ko 0Feh 0 anD)+ 0F b
ot o 7 ot o 7 ot o&

Integrating betweed = a and¢ = oo; substituting forNéD), KéD) andCéD) from (44) (in ¢ > a);
substituting for¢éD) from (48) and 60) and applying the leading order flux conditions

D D
frng)(ﬂf:a = On, kx 0|g =a = Gk, fc(x,zﬂf:a =0c

gives

®© 5 N
/ = —— de = gn —_lim ‘7:r(15)0’ (52)
a tantf ((N K) & —a)+ p(y, Z,t))

® 5 K , D)
/ m — dé =gk — _lim £y (53)
a ot tanf? ((M)l/z (& —a)+ py, z t)) ¢otoo 16

- 1/2
/ %((N+K)tanr?((N;K) (5—a)+p(y,z,t)))df=9c im_Fexo (59
a

Since the above-mentioned integrals diverge if eitheNadr K change with time, both are required

to be static (over this timescale)—which is as one would expect from the outer solution. It is therefore
only p that varies with time, and each of these three equations are thus evolution equatigns for
which is therefore overdetermined unless certain solvability conditions are satisfied. These are found
by calculating the integrals given above, deriving expressiongggét and equating them equal. This
yields two conditions on the ion fluxes, namely

1 - (D) - (D) 1 im 70
— — | — | —_ | | 55
N (gn oo Fox 0) (gk oo Fioco T (N+K)tanfe p f—|>Too o0~ G ) (59)

Adding (52) to (53) and subtracting54) provides a third relation (on noting théf /6t = 0), namely

0 [FN® 4 k® _ O Q+ i (©) . £(D) _ £(D)
A Ng '+ Ky —Cpydé = = (O +0On — gc)—HlT (fx0+kao fcxo) (56)
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which can be re-expressed as an equation for the conservation of charge in the Debye layer

Glops D D D D D D
6_to = ji o le=a — i I|m J)E 2, where ji o = ]-‘,gx)o + féx)o ]-'éx}) and
ixole=a = G+ On — Gc. (57)

That is, the rate of change of surface charge density is equal to the current flux flowing into the Debye
layer.

Analogous conditions may be derived on the left-hand side of the membrane in a similar fashion;
they are

1 (D) 1 . (D) 1 (D)

R (gn I|m ]—'nx o) (gk éﬂ)rp Fex.0 (N TH) fﬂmoo Fexo— %), (58)
095 - ( (©) _ (D)
=@t — g0~ lim (A2 FOy— FO). (59)

The charge conservation conditiondinc —a (59) can be combined with that ih > a (56) to eliminate

00Q¢ /ot and show that

i (D) (D) DY _ i (D) (D) (D) i D) _ (D)
5_“)[1] (}—nx 0 ka 0 ‘7:cx O) - f“_[n (j:nx 0 ]:kx 0 ]:cx 0) I.e. s “m Jx 0 — “m Jx 0-
(60)

or in other words that the current density is continuous across the membrane to leading order.

The key conditions derived in this analysis, in terms of matching to regions outside the Debye layer,
are 61), (55), (56), (58) and 60), which give the potential drop across the Debye layer, relations between
the ion fluxes on the right-hand edge of the Debye layer, an evolution equation for the surface charge
density in the Debye layer, relations for the ion fluxes on the left-hand edge of the Debye layer and
continuity of current normal to the membrane across the Debye layer, respectively.

3.4 Intermediate region

Itis notable that if we try to apply the conditions that we have just derived from the Debye layer analysis,
namely 61), (55), (56), (58) and 60), to the outer problem as matching conditionsoe= 0, we end

up with an overspecified problem. There is hence a need for two intermediate regions (on either side
of the membrane), through which the Debye and outer regions match to each other. Since these regions
perform an identical role, we look only at the onexin- da; this we do by introducing the intermediate
variable defined by

X = da+ 6Y%w.

In terms of this new variable12-15) can be written as

i (+) (i+) (+) [ i
}aN<'+> N 1 0Fnx 0Fny af _o FiH _ _ Dn AN+ . N(mw
5 ot oY2  dw oy 0z L o2\ ow ow )’

(61)
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i (+) (+)
10K N 1 0 0Fyy
6 ot o2 sw

i+ i |
+af -0 ]:(i+)=_& oK+ +K(i+)w
oy 0z ’ 61/2

ow ow J’

(62)
1octH 1 oFST  aFyt eFGD

+ + 22 o, FliH - _De aC(IJF)—C(“r)—a(’s(IH
5 ot T o2 aw oy oz Tt o1/2 ’

ow ow
(63)
62¢(i+) ) 62¢(i+) 62¢(i+) . . .
S5 5 —(cH _ NIH _ gDy 64
dw? + dy? + 072 ( ) (64)
The intermediate expansionproceeds as follows:
NOD = NI 4 oV2NSD o KD = K 4 o2k (D
clh — C(l+) +51/2C(|+) +- ¢(i+) =¢(()i+) +51/2¢§i+) e (65)
i (i+) (i+) _ +) i (i+)
FO=F )+, FP=F v, FOO=FP 4+
Substituting the above-mentioned expansion iti{63b) and 64) gives
(i+) (i+) (i+) (i+)
Moyl o Mo | 0o g
ow ow ow ow
(i+) (i+)
Co "~ _cin% _, Ci) — NI 4 kD,
ow 0 ow ’
which in turn implies thatbg“w = Ng +)w = K(()i +)w = C(()i+)w = 0. Integrating and matching to the
outer gives

(i+) _ N (i+)
NS =N, K

=K, C{P=N+K, ¢ =¢.21. (66)
Proceeding to first order ir6§) and 61la-63a) gives
(i+ (i+)
Ci = NI 4 KD, oNy') ]:nxO
ot ow ’
i+ (i +) (i+) (i+) (67)
oKy 0F _ oCy N 0Fcx0 _0
ot aw ’ ot dw '

Adding the second of these equations to the third and subtracting the fourth and integrating the result
with respect tav yields (on using the fadi!' ") + k™ — c{*) = q)

FR+Fl = Fi = i1 vzt

(68)
(i.e. that the above-mentioned quantity is independent)of
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The first-order fluxes normal to the membrane surface (found by substitutiob5pfirfto
(61b—63b)) are

i+ (+) (+) (+)
- oN 994 - oK < 01
Faxo = —Dn( LN ) Fiono = —Dk( L +K ) (69)

ow ow

. aN(i+) 8K(i+) ¢(I+)
FH =—DC( ai) + 6; —(N+K)Z2— (70)

Substitution of the above int&{c-67d) and elimination oﬁqﬁf +)/6w leads to a set of two coupled

linear diffusion equations foK. * andk {'*)
(i+) (i+)
oN{ 1

ot K(Dx+ D¢) + N(Dn + Do)

|:Dk(N(Dn + D¢) + 2K Dc)

_ a2 (I +)
+K Dk(DC n) s (71)

5Kf+) B 1 (i+)

ot~ K(Dk+ D¢) + N(Dp + D¢)

|:Dn(K(Dk + Dc) + 2N Dc)

_ 2K (i+)
+N Dn(D¢ — Dk) } : (72)
while substitution of §9-70) into (68) leads, on differentiating the result with respectitato a second-
order equation fop! *

¢(| +) 62N(i+) 62K(i+)
= (Ds + D¢) + (Dk + D¢)

(N(D¢ — Ds) + K (D¢ — Dk))

(73)
This equation can be solved fgf onceNf' ™ andK{"*) have been determined from¥-72).

3.5 Matching

At this stage, the most important points to be taken from the intermediate analysis come&gyam(

(68), which essentially show thatl, K, C, ¢ and jx = Fnx + Fkx — Fcx are all constant across the
intermediate layer to leading order (although not necessarily the individual flEixesFkx and F¢y).
Matching these results from the intermediate to the (out+) outer and Debye layer regions on either side
of it and thence to the (ow) region inx < —da via the(i —) intermediate region give the results that

+

P ot — B Ixmo- = ——2 — 2sign(p(Q7)) log (tanh| p(QF)1)
—2sign(q(Qy)) log (tanhiq(Qg)1) , (74)
(out4) (out—) 693 (out4)
Ixo Ix=0t =lIxo Ix=0-> =(Ok+0n— %) — ixo Ix=0t (75)

ot



18 of 24 G. RICHARDSON

wherep(-) andq(-) are defined in49). In order to derive this result, we made use of the Debye layer
conditions B1), (60) and 66). Thus, we see that in terms of the outer region, the normal current density
crossing the membrane is continuous, while the surface charge d@jsﬁyolves according to an equa-

tion that depends upon the flux of ions across the membrane and the current density in the outer region on
the membrane. The potential drop across the membrane is then given in tegggii)yfthe capacitance
relation (74). This gives a well-posed outer problem when the ion fluxe gk andgc are specified.

In the next section, we give examples of the solution to this problem. However, before doing so, we
refer the reader to Appendix A in which it is shown that the matching gives rise to the right number
of boundary conditions orv(—73) for the first-order variabIeN{' ), K{' +) andgbi' *) and furthermore
provides a mechanism for adjusting the ion fluxes occurring on the outer edge of the Debye layer to
those occurring on the inner edge of the outer region.

4. The simplified PDE model

We start by stating the simplified (outer) problem for a membrane with general geometry where the
membrane is traversed by fluxgs, gk andgc, of sodium, potassium and chloride ions, respectively.
The matching analysis performed in Secti®tis unaffected (to the orders considered), provided the
radius of curvature of the membrane is large with respect to the Debye length. Thus, the outer problem,
which is illustrated in Fig6, takes the form

V2p=0 in Q@ and QF, (76)
0Pl _  9¢
Oin an so = Uoutan o 5 (77)
[4l32c =@,  Q=S5(®), (78)
09 ¢
o (On + Ok — 9c) — Gin an g . (79)

FIG. 6. The geometry of the model.
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Here,n is the outward normal to the regia®, oin = ((Dn + D¢)N + (D + D¢)K), gout = ((Dn +
Dc)N + (Dk 4+ D¢)K) andsS is the non-linear capacitance of the membrane, i.e. it is the inverse of the
function given in 74). However, as stated previously, we expect that in the ranges of membrane potential
typically observed, it can, to a good approximation, be linearized to the &{&) = C® (where the
constantC is the ‘linear’ capacitance of the membrane). The functighsgk and gc, which give the
transmembrane fluxes, will typically be functions of the potential difference across the membrane as
opposed tap, which is the potential difference across the membrane and the Debye layers. However,
givena, itis possible to calculate the potential difference across the membrane from the explicit solution
for the leading order Debye region potenti&8).

In order to close the problem, it is generally necessary to pose a far-field condit@h tgpically,
this might take the form

¢—>0 as |X| » +oo. (80)

5. Derivation of the Hodgkin—Huxley cable equation for a thin unmyelinated axon

Here, we consider a thin radially symmetric axon with dimensionless radinberee « 1) suspended
in a bath of electrolytic solution (this is the scenario consideredibgigkin & Huxley, 19529 and
is illustrated schematically in Fig. We use cylindrical coordinates with tlzeaxis running along the
centre of the axon and denote the position of the membrame-by. In order to obtain a solution to
this problem, we will need to introduce an inner region lying with@g) distance of the axon and an
exterior region lying and (¢1/2) distance from the axon.

5.1 Inner region
In the inner region, we rescale coordinates as follows:
zZ= 61/2(, r=eR

and denote variables by the supersciipt Furthermore, we shall assume axial symmetry (so that
#M = (M~ R)). In terms of the new coordinateg,6-79) become

1 0 b (in) 62 (in)
——5|R ¢ + kg 0 foral R, (81)
eROR oR ar2
. ) a¢(in) a¢(in)
(in) () _ - _
¢ R=1- — ¢ lr=1+ = P, TR R , (82)
R=1— R=1+
09 _ 1o
=S(@ - = — Q) —0 - 83
Q=35(2), = Gt &—G)—om - L (83)

where heres~ = ((Dp + D¢)N + (Dk + Do)K) ands ™ = ((Dn + De)N + (Dk + Dc)K). We look
for an asymptotic solution td(@—83) of the form

Q=0p+¢clogeQ1 +€Qo+---, ®=Pg+clogedPr +eDy+ -+,

Do, 1) + € loge (@™ (¢, t) + D1, 1) + @SV (R, &, 1) + a5, ) +--- O<K R < 1,

¢ = | |
cloged™ (@, t) + SV (R, ¢, 1) + - -- R> 1
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Here, the presence of tli&(e loge) terms is a result of the far-field logarithmic singularity encountered
when solving Laplace’s equatio®Y) in cylindrical coordinates; as, we shall show, this necessitates
the introduction of an ‘exterior’ region far from the centre of the axon and it is the matching between
this region and the present, inner, region, which gives rise to the logarithmic terms. Substitution of the
above-mentioned expansion in®i1{82) at O(1) yields

(in) (@in)
190 0 . 10 0 .
—(R¢—2)= —Poe N R<1, —(R¢_2)=O in R>1,

R&R oR ROR oR
(i) (in)
(in) (i) — ] . )
#y IR=1- = ¢ |r=1+> 0T = U+W ,
R=1- R=1+
with solution
Do (R -1 .
. —M+;}((,t) in R<1
" = 4 84
¢2 - @0 P . ( )
—— _logR+7y(,t) inR>1
20t

5.2 Exterior region

The logarithmic divergence of the solution in the inner regiorRas> oo signifies the existence of
a further layer outside this inner. In order to investigate the solution here, we rescale coordinates as
follows:

z=€"%,  r="?p,  (p=€"?R)

10 ( 0¢®\ 8%9®
——\»r ¢ + ¢2 =0.
pop op ¢

The expansion in this region proceeds as folloy/§: = e¢§e) +

so that 76) now takes the form

5.3 Matching
In order to match the inner region to the exterior, we require
i Do r0”
(iny _ 0.c¢
1 =TTt (85)

so that we can write the far-field behaviour of the inner region in the form
. )} -
$ ~ —eoz’f—éf log(eY?R) + €y (;,1)  as R — +oo.
o
In turn, it follows that the matching condition qu) is

Do rro”
95 ~ ———logp+y () as p 0.
o
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5.4 Exterior region.

The problem for the leading order exterior potential is thus

(® 2,(©)
190 0 0

pap\” op o2

_ @O,CC’O'

© 1o as p—0
¢2 20_+ gp P s

¢£e)—>0 as p — oo,

and its solution can be used to determjng, t).

5.5 Inner region and the cable equation

Returning to the inner region, we use the correction to the inner solution that we have der&édn (
determine the evolution of the leading order potenftainside the axon. Substitutin@®a) into 83b)
and using the solution calculated 84 to determine leading order radial derivativegpbn R = 1™,
we obtain the Hodgkin—Huxley cable equation

2

y oD _0°P
S (d’)g =0 6_(2 + (dc — %k — 9n)> (86)

where we have dropped sub- and superscripts.

REMARK 1. Recall that the axial coordinagein (86) has been rescaled witt/? (wheree measures

the ratio of the radius of the axon to the length sdalJeWe consequently expect that the dimensional
velocity ¢ of a propagating action potential scales with? (i.e. thicker axons give rise to quicker
waves). This is indeed what is observétbfigkin & Huxley, 19529. Physically this phenomenon is

a consequence of the axial conductivity of the axon scaling with cross-sectional area while the capac-
itance, per unit length, and the number of ion channels, per unit length, scale with axon radius. An
important corollary of this remark on the speed of action potential propagation is that increases in ac-
tion potential velocity with (axon radiuSy only occur provided that (axon radiug) L; the smalle
asymptotics breaks down after this point. Thus, when axon radius becomes comparalfied¢all

we estimated. to be of O(1mm)), we cannot expect action potential velocity to increase as quickly
with further increases in radius. From an evolutionary point of view, we expect squids to ‘try’ to max-
imize the speed of propagation, subject to certain costs, in order to escape from predators or catch
prey. It is therefore not surprising that the squid giant axon has a diameter about 1 mm Q. )of

as this is the size at which further increases in radius only give rise to small gains in action potential
velocity.

REMARK 2. Itis notable that the derivation presented above is very different to the derivation of the
cable equation, in the context of a dendrite, presentedibgsay et al. (20044. In the latter, axial
distance along the dendrite/axon is not rescaled wAtR and the expansion of (inner) variables is
conducted in powers af (i.e. ¢ in the notation oLindsayet al, 20043 rather than in powers af and
eloge.
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6. Conclusions

We have begun by formulating a microscopic continuum model, based on the PNP equations of elec-
trochemistry, for the electrical behaviour of two electrolytic solutions separated by a membrane through
which ions permeate (selectively) via a system of ion channels. This model is capable of resolving
features down to the thickness of the membrane. We then applied the method of matched asymptotic
expansions to the microscopic model using, as our small parameter, the ratio of the Debye léngth to
the length scale at which electrical contributions to the ion flux are comparable to the transmembrane
ion fluxes through the ion channels. The resulting analysis leads to a simplified ri6éded), on the
O(L) length scale, for a charge neutral electrolytic solution in which charge is conducted via a version
of Ohm’s law (76). The membrane (and the Debye layers on either side of it) appear, at this length scale,
as an infinitesimally thin interface that is able to store charge capacitative. Since there is no net charge
on the interface, only a separation of charge across it, the normal current flowing into one side of the
membrane is equal to the normal current flowing out the other 3igeKurthermore, charge conserva-
tion, which is embedded in the PNP equations, ensures that the rate of change of surface charge density
in the Debye layer outside the membrane (this is balanced by an equal but opposite charge density on
the inner side) is equal to the normal current flux flowing into the Debye layer from the electrolyte plus
the current flux flowing into it through the ion channel€). The model is closed by a non-linear rela-
tion between the potential drop across the membrane and the surface charge density stored in the Debye
layers outside the membrane.

We remark further that although the derivation of the simplified mod@+{9) suggests that it ap-
plies specifically to processes occurring on@fL ) length scale, it has greater generality than that and
can be applied to processes occurring on any length scale much greater than the Debye length. As an ex-
ample of its application over a length scale smaller thawe considered the transmission of an action
potential in a thin (diameteg L), uniform, unmyelinated axon and showed that the simplified model
(76-79) can itself be asymptotically approximated by the cable equations formulatdddgkin &
Huxley (19524d. Notably, we are able to use the Hodgkin and Huxley experimental data to estimate the
critical axon radius, below which the cable equation description is appropriate, as about 1 mm. Further-
more, since large squid giant axons have radius comparable to 1 mm, we hypothesize that the solution
to the cable equation may not give an entirely accurate description of action potential propagation in
these structures; in this context, we note the worlimgsayet al. (2004h, which points out system-
atic discrepancies between the wave speed predicted by the Hodgkin—Huxley model and that measured
experimentally. In further work that we intend to carry out, numerical simulations of the travelling wave
solutions to the simplified modef6-79) will be used to evaluate the action potential wave speed and,
in turn, compared to the experimental data.
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Appendix A. The first-order problem in the intermediate region

Here, we consider the matching conditions that, together with73), lead to a closed problem for the
first-order intermediate variablés ™, K '*) andg{ ™. We can use the solution to the leading order

outer potential to evaluamﬁé(’“t“/aﬂxzm. In turn, this may be used to determine the outer ion fluxes
normal to the membrane

_ ¢(out+)
S

(out+)
out: 0
5 *7:( ) eS(|X o+t = — DkK ¢ 5
x=0+ x=0"
(out+)

f(OUt‘F)

&lx=0+ = — DnN

FO - exlxcor = De(N + K) %

x=0*t
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Matching the leading order outer ion fluxes to the intermediate thus gives

. _d ¢(0ut+) _ v ¢(out+)
lim o= DaN . m RS = - DK . :
- ’ - ’
w 0 é Ot w 00 14 -
(out+) (i+) (out+)
; - _ 0 0 0
lim FIT = D(N + K) %0 . lim d1 " _ 9
cx,0
Ww—> +00 ) o0& w—+0o  Jw oX
x=0*" x=0%

Substituting forF(*), FIT) and F41)| from (69-70) in the above and simplifying the resulting ex-
(i+).
i+,

pressions leads to the following three conditions\jhi”), K ! ande¢

(i+) i+ (i+) (outt)
oN oK 0 0
lim L _—o, lim L _—o im 2 _ 9% (A1)
w—+00  Jw w—+00  Jw w—+00 oW OX O+

Matching the leading order ion fluxes in the intermediate to those in the Debye region gives, after
some rearrangement,

agi o o o
ow w=0 f—l>Too 2(K + N) (]:nX,O + j:kx,O + ]:cx,o) >
_ - o -
KOl 1 N+ K)FED)  KAD), . RO
ow | o &+ 2(K+N) Dy D, D, )
! % \ (D) G (D) o (D)
oN{'™) I 1 (2K +N)F0  NFioco ) NED) s
ow | o éo+00 2(K + N) Dn Dy D. ) _

Since, as already mentioned, the leading order current density normal to the membrane is independent

of w in the intermediate, we have that [im ; j)E%) = j§°5’I+)|X:0. It follows that

P ¢(()out+)
oX

lim (Fieb + Fino — Foed) = —(K(Dk + D) + N(Dp + Dc)) (A.3)

E>+400 n

x=0*

This, together with%5), gives three relations to determine the three quantities lim, ]-‘rﬁf())o,
lime 1o .7-'&5)0 and lims_ 400 ]-‘rﬁs)o. Once these have been determined, we can substitute the results

back into @.2) to give three conditions on the derivativesif *, K{'" and¢{'*) onw = 0. These,
together with the three corresponding conditiofslf atw = oo, form the boundary data for the three
second-order equationg¥-73) for the intermediate variable!skfI ), Ki' +) andqﬁiI *)_Given the number

of boundary conditions and the order of this problem, we might reasonably expect this to be well posed.
We thus see that the intermediate provides a mechanism for adjusting the fluxes between the Debye
layer and the outer region.
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