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IN A NONHOMOGENEOUS STEFAN PROBLEM
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Abstract. For an arbitrary bounded solution of the Stefan problem the mushy
region is nonincreasing in time in a sense of the theory of sets. This result takes place
for the nonhomogeneous Stefan problem under some conditions on the behavior of
a heat source in the mushy region.

Many papers have been devoted during recent years to the study of a mushy re-
gion in the Stefan problem. This notion follows from the definition of a generalized
solution of the Stefan problem. It characterizes the appearance of the set of nonzero
measure, where the temperature of the material coincides with the melting tempera-
ture.

The first examples of the appearance of the mushy region in a generalized solution
were constructed by Meirmanov [1] and Primicerio [2]. The main cause of it was the
presence of the internal heat sources. For a one-dimensional homogeneous Stefan
problem, the dynamics of the mushy region were investigated by Meirmanov [3].
He found the requirements on boundary conditions, producing the disappearance
of the mushy region after finite time. The measure of the mushy region in a one-
phase Stefan problem was estimated by Gustafsson and Mossino [4]. Rogers and
Berger [5] made the first attempt to investigate the behavior of the mushy region in
a multidimensional two-phase Stefan problem. They proved the nonincrease of the
mushy region in the homogeneous Stefan problem with constant Dirichlet data and
almost uniformly continuous initial data.

In this paper, we generalize the results of [5]: for an arbitrary bounded solution
of the Stefan problem the mushy region is nonincreasing in time in a sense of the
theory of sets. This result takes place for the nonhomogeneous Stefan problem under
some conditions on the behavior of a heat source in the mushy region.

We deal with a bounded generalized solution of the Stefan problem:

U,— A8 = f(U) indomain Q; =Qx (0, 7),
Blyaxo, 1) = O(X, 1), (1)
Ul_o = Uy(x).
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Here Q c RY is the bounded domain with piecewise smooth boundary 0Q,
and © = y(U), where x is the nondecreasing Lipschitz-continuous function with
x(U)=0 when U € (-L,0).

By mushy zone in physical variables we shall understand a set

M={(x,t):xeQ, te(0,T), U(x,t)e(-L,0)},
M(t) =Mn{t=1}.

THEOREM. Assume that the function f is uniformly Lipschitz-continuous:
[f(s,) = f(s,)] < fils, —s,| foreverys, ,s, €R.

Then the following statements are equivalent:

(i) f(0)>0, f(~L)<0;
(ii) forevery ® € L_(0Qx(0,T)), U, € L () the mushy region in a bounded
generalized solution of the problem (1) is nonincreasing in time,

M(t,) c M(t)) foreveryt,>t,

in a sense that |[M(¢,) \ M(t,)| =0.

Proof. A logical statement (ii) = (i) is obtained as a corollary of results [1] and [2]
about the appearance of the mushy region in the nonhomogeneous Stefan problem.

The proof of the main statement of the theorem is based on the consideration of
the time-discrete Stefan problem with smooth initial data:

Un+1_Un . |
AU = fU", n=0,...,N-1; t=T/N,

n 1 (n+l)
© |an(o,r)=;/m O(x, t)dt,
U’ = Uy(x),

with Uy e C'(Q) and ® € L*(0Q x (0, T)).

Then we consider an auxiliary family of regularized nonlinear discrete problems
(2,) obtained by smoothing the function yx. Here approximate functions x, are
twice-continuously differentiable monotonous functions such that

k>x(s)2e, |x,(s)-x()|<Ce,  foreveryeeR.
The problem (2,) has the classical solution

Ux,)=U""(x) forte[wn,t(n+1)], n=0,1,...,N—1,

€ €

and U] € C*(Q7) for every y > 0, where Q" = {x € Q : p(x, Q) > y}, if
T f1 < 1. Using the standard methods we obtain estimates uniform in ¢, 7:

||U5“L°°(Q) S Cl ’ IIV@E”LZ(QVX(O,T)) S Cz(y) (3)

orevery y>0.
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LEMMA 1. The estimate

/m |VU]|dx < Cy(y) foreveryn>0, &¢>0 (4)

is valid.
Proof of Lemma 1. Let us differentiate the regularized equation (2,) with respect
to x, :v=0U,/0x,,

(vn+l _ ’Un)/‘t _ A(X;’U’Hl) — flvn+l )
Multiplying this by ¢ - sign’ v""' = ¢ - 0" /(v"™")? + 6)/?, where ¢ > 0 and

pE CZ(QV) we integrate it with respect to x and sum with respect to n:

m
/qu " " ) sign Sy a’x+rZ/ ' "+l S1gn6v"+1(a)dx
n=0

= r/Zva"H sign’ v g dx.
n=0

The first term in the left side of this identity, denoted by [ f , may be rewritten as
follows:

m

s 1. 6 m+l 0. 6 1 ) . & n+l

1] =/Q¢ (’Um+ sign’ 0™ — v sign’ v +Zv"(51gn v" — sign’ 0" )) dx.
n=1

Taking the limit as § — 0, we easily obtain that

lim I° >‘/(|m+ﬂ—4vob¢dx.
d—0 Q

Applying integration by parts, we can rewrite the second term (I;S ) as follows:

m
Ig = TZ/ (v"“ (¥ sign® ™! VA -0+, vyt
Q
n=0

n+1 i

Vsign’ v g - X, v™*" . div(sign’ v -Vq))) dx
=S4+

Using the definition of the function sign‘s we rewrite Jf :

n+l
) n+1
J| —TE / ) 3/2 -V sz pdx.

The function F° = =" 6 /(0" 2 + 6)3/2 is bounded uniform in ¢,
|vn+l§| <
(max([v"*!], V&) ~

and lim;_, F J(x) =0 for every x € Q. Therefore, using that the functions Vv
and Vy, are bounded in Q" we find that lim,_, Jl‘s =0.

|F‘5| <

n+l
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The term J;s is not less than zero, and the term J3‘s may be rewritten as follows:
s “ 1 P 1 1 s 1
Jy = —‘L’/ (Zx;v“ Vsign’v"" - Vo + x.v"" Apsign’ 0" ) dx.
Q n=0
Thus, we have
m
. J n+1
fim g3 2 -3 e [ 198" gl dx > ~c)
and 5
(151_11% 12 2 "'Cj;(Y) .

Finally, we obtain the estimate

m
/lvm+l|¢dx§C4+/ 1Z¢fl|v"+'|dx+/ IUO|(pdx
Q Q Q
and, consequently,
/ |VU"|pdx < C; foreveryn>0, >0,
Q

which yields the estimate (4) and completes the proof of Lemma 1.

With the help of (3), (4) we can take the limit as the regularized parameter ¢ — 0.
As a result we obtain the solution U, of the time-discrete Stefan problem (2) on
which the analogue to (3) holds and

max ||Ui||Bv(Qy) < Cy(y) foreveryy >0. (5)

This estimate follows from (4). It means that the first-order partial derivatives of the
functions U’ are the bounded measure in Q7.

Then we shall prove the main statement [(i) = (ii)] of the theorem for the problem
(2). Since the function x(U ”“) satisfies the Poisson equation with a bounded right-
hand side, then

xUhew; (@, n=0,...,N-1.

loc
Thus, we have
Ay(U"™Y=0 and U™'=U"+1f(U™")
almost everywhere in the set {x € Q: U"“(x) e (-L,0)}.
We denote
M =(xeQ: U™ (x)e (=L, 0), Ag(U™'(x)) =0}.

Let x be an arbitrary point from M"*'. We suppose that U"(x) ¢ (=L, 0), for
example, U"(x) > 0. Then

U™ (%) > (U™ (x)) = £(0) > = £1U" ()]

and 1 < 7f;. Choosing 7 < 1/f, as above, we obtain the contradiction with the
latter expression. Thus, U"(x) € (~L, 0) and the measure of M"*'\ M”" is equal
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to zero. This completes the proof of the main statement of the theorem for the
time-discrete Stefan problem (2).
Let u_ be a linear interpolation along time of the function U, :

(n+Dr—t

tonr, Ut e dnr, (n+ ).

u(x,1)=U""(x)
The results of [6] and estimates (3), (5) yield
/ lu (x, t+ A1) —u (x, t)|dx < C4(y)Atl/2 for every y > 0. (6)
Q‘/

With the help of (5), (6) we can choose the subsequence u s such that
}}%uﬂ = %%Uﬂ =U(x,t)

in the norms of the spaces C*(0, T'; Ll(Qy)) , a <1/2,and L,(Q;). Therefore,
taking the limit as £ | O in the integral identity

T _0¢
/Q/T[uﬂ¢,+x(Uﬂ)A(p+f(UB)(p]dxdt——/QUO(pdx+/0 aQGﬂafsa't

for any ¢ from CZ"(QT) such that ¢(x, T) =0 and ¢|anx(o,r) =0, we observe
the function U to be a generalized solution of the Stefan problem (1).

Since the sequence U, converges to the function U uniformly over the section
{t = const} we complete the proof of the main statement of the theorem for the
problem (1) with smooth initial data.

We may abandon a requirement as to the smoothness of initial data with the help
of the following lemma.

LEMMA 2. The generalized solution U is stable in the space L,(2) with respect
to the variation of the initial data: If U(x, ¢) is the solution of Eq. (1) with the
boundary-initial data

Olraxo. 1) = 0, C7I,=0 = [70(X) €eL™(Q),

then
/Q|U(x, f) = Ulx, )] dx < ef"/glfjo(x) — U (x)| dx.

COROLLARY 1. Suppose © € L*(8Q x (0, T)), U, € L (), and the requirements
of the theorem and statement (i) for the function f are fulfilled. Then the mushy
region of the bounded generalized solution U of the problem (1) may be described
in the following way: there exists a nonnegative function G: Q — RU {400} such
that
M={(x,t):xe M), 0<t<Gx)}.
For every x € M(0) on the interval ¢ € [0, G(x)) the function U is a solution of
the Cauchy problem:
U, = f(U), Ul,_o = Uy(x).

The first statement of Corollary 1 follows immediately from the theorem. We

prove the second statement, at first, as in the theorem, for the time-discrete Stefan
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problem (2). The convergence of the sequence U, to the solution U completes the

proof of Corollary 1.
Using Corollary 1 we can sometimes find the upper bound of the function G, i.e.,

show that the mushy region has disappeared after a finite time.

COROLLARY 2. Let the requirements of Corollary 1 be fulfilled and let there exist
Sy € (—L,0) and a > 0 such that f(s) > o for every s € (sy, 0) and Uy(x) > s,
for every x € M(0). Then G(x) < —s,/a.
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