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On a phase field model for solid-liquid phase
transitions
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Abstract

A new phase field model is introduced, which can be viewed as a
nontrivial generalisation of what is known as the Caginalp model. It
involves in particular nonlinear diffusion terms. By formal asymptotic
analysis, it is shown that in the sharp interface limit it still yields
a Stefan-like model with: 1) a generalized Gibbs-Thomson relation
telling how much the interface temperature differs from the equilib-
rium temperature when the interface is moving or/and is curved with
surface tension; 2) a jump condition for the heat flux, which turns out
to depend on the latent heat and on the velocity of the interface with
a new, nonlinear term compared to standard models. From the PDE
analysis point of view, the initial-boundary value problem is proved
to be locally well-posed in time (for smooth data).
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1 Introduction

Phase field models are widely used in various physical contexts in which a
material exhibits two distinct phases. This is the case for solid-liquid mix-
tures (e.g. ice-water or alloys during solidification) or for liquid-vapor mix-
tures (e.g. boiling water), but also for elastic materials subject to martensitic
transformations. The phase field approach is of special interest, in particular
for numerical purposes, when interfaces between the two phases are expected
to show complex geometries and topological changes. In phase field models,
the ‘interfaces’ are actually viewed as diffuse interfaces (see for instance the
famous review paper [1]), i.e. transition regions of nonzero thickness across
which a so-called order parameter varies smoothly from one to the other of
its values in the distinguished phases. Here we are interested in a phase
field model designed for solid-liquid mixtures at rest, which consists of an
Allen-Cahn type equation for the order parameter coupled with a modified
heat equation taking into account both the latent heat and the increase of
entropy due to the non-equilibrium situation inside phase-transition regions.
This model turns out to be a refined version - in a nontrivial way - of what is
known as the Caginalp model [3], and it can also be viewed as a special case
of another one designed by Ruyer [13] for moving liquid-vapor mixtures.

The aim of this paper is twofold: 1) by formal asymptotic analysis, we
show that in the sharp interface limit our model yields a Stefan-like model
with a (generalized) Gibbs-Thomson relation telling how much the interface
temperature differs from the equilibrium temperature when the interface is
moving or/and is curved with surface tension, together with a jump condition
for the heat flux, which turns out to depend on the latent heat and the
velocity of the interface with a new, nonlinear term compared to standard
models; 2) from the PDE analysis point of view, we prove the local well-
posedness of the Cauchy problem and initial-boundary value problems for
smooth data. Given that our model displays nonclassical features - it may
be seen as a degenerate reaction-diffusion system with nonlinear diffusion -
global well-posedness or rough data are not addressed here.

The mathematical literature on phase-fields equation is extremely vast.
In particular, there exist many extensions of the original Caginalp model
developed in [3]. Let us in particular refer to [10, 2, 6, 11, 5, 9, 12], which are
quite recent papers, and to references therein. We will not attempt to give
a minute comparison between these references and our work: let us simply
emphasize that, up to our knowledge, the model we consider here is distinct
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from all the models considered so far, mainly by the occurrence of the second
order quadratic term Agpd;p (¢ being the order parameter) in the equation
for the temperature, cf. the second equation in (16).

The paper is organized as follows. In Section 2 we derive the model and
its six-parameters nondimensionalized version. The sharp interface limit is
investigated in Section 3. Local well-posedness is shown in Section 4.

2 Phase field equations

2.1 Derivation and basic properties

The model we are going to consider pertains to the so-called second gradient
theory. We assume that the physical state of a solid-liquid mixture is de-
scribed by an order parameter ¢ and its temperature 7" in such a way that
its free specific energy f depends on 7', ¢ and also V¢ in the following way

W e = 5 (W) + Vel ) = [Cstrpar,

where p is the density of the mixture, which will be assumed to be homo-
geneous and constant, T, is the equilibrium temperature, A is a positive pa-
rameter that is supposed to govern the width of solidification/melting fronts,
W is a double-well potential, and s is the specific entropy of the mixture.
More specifically, the order parameter is chosen so that in the pure phases
we have either ¢ =1 (liquid) or ¢ = 0 (solid), and W is supposed to achieve
its global minimum at both 0 and 1 and nowhere else. Furthermore, s is
taken to be a convex combination of the entropy in the phases, depending
nonlinearly on the order parameter in the following way

(2) (T, ) = v(g)sia(T) + (1= v(p))ssal(T),

where v : [0,1] — [0, 1] is monotonically increasing. Typical graphs of the
functions W’ and v/ are represented on Fig. 1. By contrast, in the phase field
model of Caginalp [3], ¥ would be the identity function (hence v/ = 1).

The latent heat of the phase change is by definition

(3) L(T) = T (s1q(T) = 5501(T)) -
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Figure 1: Derivatives of the double-well potential W and of the entropy
coefficient v.

So another way of writing the free energy is

4) f(T,¢, Vo)
-2 (W«o) : %ww) -/ <> ar - vlp) | TED e

T

e

and thus the (standard) chemical potential of the mixture is

5) u(T) =55 = Swit) - vie) [ Ear.

Since W has wells at 0 and 1, we see that ;= 0 in both phases whatever the

temperature, provided that v/ vanishes at 0 and 1 (as on Fig. 1): this would

obviously not be the case for a linear v, as in standard phase field models.
The heat capacity of the mixture is

0s
(6) Cp=Topn = v(@)Cpiia(T) + (1= 1(9))Cpal(T).
To simplify the analysis, we shall assume that the heat capacities of the
liquid C}1iq = T0s1q/0T and of the solid C) o = T05s01/0T have the same
constant value Cjy, so that C), is also equal to Cy. In other words, we shall
concentrate on the special case

T Le T
(1) C,=Cy, L(T) = Eei, s = $o+1/(s0)i + Cy In <i) :
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Regardless of that simplifying assumption, we consider the following equa-
tions for the evolution of the mixture:

Opp = — K iy,

(8) Ipg .

pCpOT + p | 1y — Ta—T Oyp = div(kVT),

where k£ > 0 denotes the heat conductivity, x > 0 denotes the so-called
mobility, and pig4 is a ‘generalized chemical potential’, which merely differs
from the standard chemical potential by a second order term:

Sf 1
=L = — SV - (A\Ve).
5o (T, ) pV (AV)

(9) lug [Tv 90] :
Observe in particular that 1, = 0 in the phases (¢ = 0 or ¢ = 1), as for
p. The first equation in (8) is the building block of phase field models, in
which 1/k is presumably proportional to a relaxation time for the mixture
to return to equilibrium. Taking into account that

s opg — Op  Os

“=Tor or T or T op

the equations in (8) ensure that (for smooth solutions)

EVT

2
(10) pOis = div (T) + k VT PE 2

72 T M

which (formally) means that the growth of total entropy [ s(t,z)dz is gov-
erned by both the conductivity (k) and the mobility (k).

In fact, (8) is specifically designed to have (10) as well as the (formal)
conservation of total energy. More precisely, the specific energy e = f + sT
is conserved along solutions of (8) in any domain 2 C R such that

(11) /)\ch-nﬁtg020and/ EVT-n =0,
G 09

where n denotes the normal to 0Q. Indeed, recalling that s = —9f /0T, the
first equation in (11) enables us to write

i/edzz: = /5—f8t<pdx+/T6tsdx,
dt Jq o 0 Q

bt
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where, by definition of y, and by the first equation in (8), the first integral
equals — [ &y dx, which obviously cancels out with the integral coming
from the last term in Eq. (10). To conclude that [, e(¢, 2) d is constant, we
observe that by the condition on 7" in (11),

) kT |VT|?
T — — = 0.
/Q( div < 7 ) + k T ) dx 0

To finish with these general observations, we point out that the equali-
ties in (11) are easily achieved by means of standard boundary conditions.
Namely, the second equality will be implied by a homogeneous Neumann
boundary condition on 7', i.e. VT -n = 0 (meaning zero heat flux at the
boundary: incidentally, one may note that for a nonzero heat flux the total
energy will either decrease, due to cooling, or increase, due to heating), and
either a homogeneous Neumann boundary condition or a Dirichlet condition
@lpo = 0 or 1 (both values implying p, = 0, as already noticed) will ensure
the first one. The appropriate choice of a boundary condition for ¢ is related
to the moving contact line problem, which we shall not discuss here.

2.2 Nondimensionalization

The total number of independent physical units used to describe all depen-
dent variables and independent variables in (8)—-(9) is ten (those of z, t, &,
W, p, T, L, \, Cp, k, and of course ¢ and v do not count because they are
already nondimensional), and the number of fundamental physical units is
four (kg, m, s, K). So by elementary dimensional analysis (Buckingham 7
theorem), a nondimensionalized version of (5)—(8)—(9) requires 10 —4 = 6
nondimensional parameters. Below is a possible choice for these parameters,
expressed in terms of

e the density p,

the equilibrium temperature T, together with a characteristic temper-
ature difference 67T,

a length scale L,

a characteristic interface thickness h,

a time scale tg,
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the surface tension o,

the latent heat L. at T,

a reference heat capacity Cy,
e a reference mobility coefficient kg,
e a reference heat conductivity k.
Introducing the parameters

h pC()L2 /'i(]t(]O' Te o 005T
E::_, Pe:: ’Q{:: ’9::—’6::7’ —

together with the rescaled variables

r ~ —— w ~ T-T, ~ L = A
==, t=—, khi=— W:i=— T:= L= A=
T to’}i Ko o/h’ 60T L.’ oh’

~ C, ~ k
C,i=-2L k:=—
b CYO7 1{707
we may rewrite (8)—(9) as
Ok = — Ry,
(12) . N in 1 ~ -
GO + (ug—(0+T)a—j§’) Opp = 5, Vi (kVaT),

13) (T ¢ = W' Ly [ 2Dy — 2v.. Gy

1) Al = W) = 55000 [ 7 dr = 2 Vs (i),

If x is supposed to be constant, or similarly if & is constant, we may assume
without loss of generality that K = 1, respectively &k = 1, in (12). The case
of A in (13) is more subtle because it depends on the parameters h and A,
the former being arbitrary and the latter not being accessible to physical
measurements. Nevertheless, we choose to set A = 1. In addition, under the
simplifying assumptions in (7), we have in the rescaled variables
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so that in this case the nondimensionalized version (12)—(13) of (8)—(9) reads,
dropping the tildes for simplicity,

825()0 = —Qly,
(14) Optg 1
(15) T, = W(p) — - v/(p) = — e2A
= - — v - — .
Hgld, P 2 3St 2 ) SEANY
Plugging (15) into (14) we get the system
o T
By = ~alW'lg) + /() + By,

(16)

oT + (BW’(QO) +él/l(g0) - 652Ag0) Oyp = éAT.
This resembles the system considered by Caginalp in his seminal paper [3],
except for two important differences. The first one is that the coefficient of
T depends on ¢ in the first equation. The other one lies in the complicated,
second order and nonlinear coefficient of 0, in the second equation, which
is — up to the authors knowledge —, always supposed to be a constant (latent
heat) in Caginalp-like models.

For completeness, let us now derive the nondimensional versions of the
entropy equation (10) and of the local conservation law for the energy. Re-
defining s as the nondimensional entropy s/Cy, we have from (7) that

s (p) + In(T +6)

=—v

St
up to a harmless additive constant. Then the nondimensionalized version of
the entropy equation (10) is

1 (VT 1 |VTP 8
1 S -
(1) s = 5o div <T+9) Pe (T10)7 « a(T+0)

Regarding the nondimensionalized energy

(8%?)2 .

e f 4 (T40)s = T + BW() + - vlg) + 2 B[Vl

we easily find the conservation law

(18) e = PieAT + Be*V - ((0ip) Vo).
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3 Sharp interface limit

Our aim here to derive at least formally a physically realistic, asymptotic
limit of the system (16) when the width of interfaces tends to zero, either
because of a physical scaling or for other reasons related to the actual values
of the six nondimensional parameters «, 3, €, 6, Pe, and St. More precisely,
we are going to show in what follows that for suitable relationships between
those parameters, the system (16) formally tends to the Stefan-like model
(31) (see p. 17 hereafter) when € goes to zero. (Recall that ¢ is the parameter
governing the typical width of interfaces.) Before entering into details, let us
emphasize that the sharp interface model in (31) naturally involves the heat
equation in the phases, and two sorts of conditions at interfaces, namely

e a (generalized) Gibbs-Thomson relation giving the interface tempera-
ture in terms of the surface tension, the mean curvature and the velocity
of the interface,

e a jump condition for the heat flux across the interface, in terms of the
latent heat and of the velocity of the interface, the later dependence
being nonlinear (quadratic).

This should be of interest to discuss the physical validity of (16).

3.1 Formal asymptotics

For convenience, we rewrite (16) as

(1) {dé’tsozezAw—W’(w)+w’(<P)T,
19 R

BOT = AT — v (T +0) 0w (p) + a(0ip)?,
with

N 1 _ L
(20) Q= Bi_ﬁ’ Vl—BStG’ 5'_BPe'

The six nondimensional parameters in (19) are now &, B, v, 6, €, and 0. If
we go back to the original definitions of a, 5, St, 0, and Pe, we see from (20)
that &, 3, v, 0 are all proportional to the ratio h/o of the interface width
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and the surface tension, and each of them has its own a physical significance
according to the following relationships

& x 1/kg (relaxation time),

B ox Cy  (heat capacity),

vyox L.  (latent heat),
(

0 o ko thermal conductivity) .

As regards the sharp interface limit ¢ = h/L — 0 at fixed surface tension o,
by the observation above it is rather natural to let the four parameters &, ﬁ ,
v, and 0 go to zero at least like . If in addition we let the relaxation time
go to zero like €, we are led to consider

=a/e?, B=BJe, yi=n/e, §:=6/c
as being fixed. With these definitions, (19) becomes

ae?dp = Ap — W(p) +7ev(9) T,
BOT = 0AT — (T +0)0w(p) + ac(9p)?,

]

(21)

The formal limit of the first equation in (21) as e — 0 gives W/(p) = 0,
which imposes that ¢ takes only the values 0 (solid phase), 1 (liquid phase),
or a (‘metastable’ state), while the formal limit of the second equation is

(22) BOT = AT — 5 (T +0)0w(yp).

Assume that T' is a continuous solution of (22), in which ¢ represents a
sharp interface, that is, ¢ is constant and equal to 0 or 1 on either side a
smooth, moving surface I'(¢) as on Fig. 2. Then by integration by parts in
the neighborhood of any point (z,t) € ¥ := {(z,t) e R* x R, x € T'(t)} we
find that the gradient of T" experiences a discontinuity across I'(#) according
to the following relation

(23) —(T +6)v =4 [VT - N]

where N denotes the unit normal to I pointing to the liquid phase (¢ = 1)
and v denotes the speed of I' in the direction N. A linear relation between
v and [VT - N| as in Equation (23) is a classical building block in Stefan
models for sharp interfaces, see for instance Fig. 1 in [4].

10
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liquid
solid P q

X

Figure 2: Sharp interface configuration

Of course the formal limits above are not valid in regions where (p,T')
experience large variations, and to describe exact solutions of (21) we need
internal layers for diffuse interfaces. In what follows we adopt the same,
multiscale approach as in [4], where the sharp interface limit was obtained for
the usual Caginalp model. Consider a (smooth) solution (%, 7°¢) of (21) and
let T'(¢) be the level surface {x € R¢; ©°(z,t) = b} (the b where v/ attains its
maximum, which is supposed to best describe the location of the ‘interface’).
We assume that ['*(¢) is smooth, not self-intersecting, and depends smoothly
on t and ¢ in such a way that the signed distance d*(z,t) of z to I'°(t) is
well-defined for ¢ € [0,7T], € € [0,&0], and x in some neighborhood ¥'(t) of
Uselo,c91%(t). By definition of d*,

N¢(z,t) == Vd(x,1)

is a unit normal vector to I'*(t),
v (x,t) == =0y d° (x, 1)

is the normal speed of I'*(¢) in the direction N¢, and
He(x,t) == —Ad*(z,1)

is the sum of principal curvatures of I'*(¢) at x. Assume that the functions

11



hal-00549828, version 2 - 16 Jan 2012

d°, ¢, and T¢ admit asymptotic expansions of the form

d(z,t) ~ Y e dix,t),
1=0
O (x,t) ~ ZEi pi(z,t, d*(x,1)/e),
1=0

T(x,t) ~ Y & Ti(x,t,d (z,t)/e) |
=0

as ¢ — 0, for € ¥/(t). We recall that the notation d® ~ Y >° &'d; means
that for all I € N, d° — Ef:o e'd; = o(el*1). We shall denote by z =
d*(z,t)/e the rescaled variable in the normal direction to I'*(¢). For any
smooth function (z,t,z) — ﬁ(az,t, z), the derivatives of the function F* :
(2,t) — F(x,t,d*(z,t)/¢) are given by

OF* =0, F + ¢ (0,F) 9,d°
VF* =VF +¢e ' (0.F)Vd,
AF® = AF 1 ¢! ((azﬁ) Ad + 2VdE - vazﬁ) +e2OPF,
where the differential operators V and A concern only the variable . Hence
the system (21) for (p,T) = (¢°,T¢) is equivalent to the following one,
evaluated at z = d°(x,t)/e:
(24)
(25 -W'(@) = ((aatd€ — AdF)0.0 —2Vd* - V0.0 =7V () T)
+ 82 (aaﬁz - A@) )
3T = « ((E@td‘f _ AN, T — 20Vd - V. T
(T + 0/ (2)(Dd)0:5 — 20 (0,)(0:5)°)
+¢2 (BaT — 3T +3(T +0)0w() — a(0d)(95)0-3)

\ _535(6156)2-

We expect that '*(¢) converges to ['(¢), the level set {x € R?; dy(x,t) = 0}.
Off T°(t), d°(-, t)/e tends to +o00 as € — 0, so that we shall need extensions of

12
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(2, T) for all values of z € (—o0, +00). However, the only constraint is that
(24) holds at z = d*(z,t)/e, which means that we can add to the equations
any ‘reasonable’ function of (z,t,d*(z,t) — €z) that vanishes when its last
variable equals zero. This observation will be used in a crucial way to deal
with the equation on 7.

Retaining only the £° terms in the first equation of (24) we get

(25) 020 = W'(0) = 0,
which is the standard equation for a stationary diffuse interface connecting
0at 2z = —oo to 1 at z = +oo (or vice-versa). A straightforward phase

portrait analysis shows that there is a unique such ¢, satisfying ¢q(0) = b.
In particular, there is no degree of freedom for ¢y to depend on (z,t).

To the next order, using that g is independent of x, we obtain from the
factors of ! the equation

(26) (02 = W"(g0)) 1 = (@ddy — Ady) D00 — 7V (00) T -

Since ¢ tends to its endstates exponentially fast, the right-hand side of
(26) tends to zero exponentially fast provided that Tj is bounded, or has at
most polynomial growth in z. In this case, since by differentiation of (25) the
derivative of the interface profile 0, g belongs to the kernel of the self-adjoint
operator 92 — W”(g) in L*(R) (with domain H?(R)), a necessary condition
for (26) to have a solution ¢y (x,t,-) € H*(R) is

+oo +o0o
(H@tdo - Ado) / (82()00)2 dz = 7/ TO azl/((po) dz.
Defining the ‘interface temperature’ by
Foo o 0.v(po) dz
(Ty) = / To0.v(po)dz = + f_oioo ,
0 ffoo 0.v(pp) dz

and the (nondimensional) surface tension by oq := fj;o (0.0)* dz, the previ-
ous relation may be seen as a (nondimensional) generalized Gibbs-Thomson
condition:

(27) (o)) (aatdo - Ado) = i7<T0> .

Here above the = sign is merely a shorthand for [v()] £, which equals +1
if N9x,t) := Vdy(x,t) points to the liquid phase (or —1 of N° points to

13
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the solid phase). Recalling that vy := —d;dy is the normal speed of T'° and

Hy := —Ad, is the sum of principal curvatures of I'’, we can indeed identify
(27) with the usual condition in generalized Stefan models (see again Fig. 1
in [4]).

_As regards the second equation in (24), the only term of order zero in ¢
is 0 0>T. Nevertheless, we may add to that equation a function of the form

he () p(z) (d° (2, 1) — €2),

which obviously vanishes at z = d°(z,t)/e, with p smooth and compactly
supported in z (so that the term ez is at most of the order of ) and h®(x,t) ~
Yoo hi(x,t). More precisely, we shall assume, similarly as in [4], that
p = 0?1 with n such that n =0 on (—oo0,—1], =1 on [1,+00), and ' > 0
on (—1,1). Then the zeroth order equation becomes

gagTO = ho(l’, t) do(ﬂf, t) 3377 ’
which necessarily yields, if T} is sought bounded in z, that
0To(x,t,2) — ho(w,t)do(x, t)n(2) = 0Ty (z,t),

a function of (z,t) alone. Since 7n(z) = 0 for z < —1, this is a consistent
notation in that Ty (z,t) = lim.,_ To(x, t, z). Moreover, since n(z) = 1 for
z > 1, we have

hO(x7t> d(](l’,t) = 5<T0+<x7t) - TJ(SL’,t)),

where Ti (x,t) := lim,, . o To(z,¢,2). This shows in particular that for hg
to be smooth, T, and T, must coincide on the zero level set of dy, namely
on I'Y. Conversely, if T;" and T, are smooth functions coinciding on T'%, we
can define

Ty (z,t) — Ty (z,) o
ho(z,t) = ’ do(, 1) g0,

5 [VTy- N (z,t),  xel°%)),

where N° = Vd, (as before) and the ‘jump’ notation [VTj - N°] merely stands
for VI - N — VT, - N°. Then,

To(z,t,2) =0 holz,t) do(z,t)n(z) + Ty~ (z,1)

14
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is independent of z for z € T'°(¢), and more precisely,
TO(xa t Z) = T0_<.le,t) = T0+(37, t) = * <T0><.§L’,t) )

where again + = [1(p0)] T2,

Now, the next order terms in the asymptotic expansion of the second
equation in (24) supplemented with the term he(x,t) (d°(z,t) — z) 9*n(z)
will enable us to find a necessary relation between the heat flux [VT} - NV,
the interface temperature (Tp) + 6, and the velocity v° = —d,dy of T?. As a
matter of fact, retaining only the terms of order one, we get

562T1 = (h,l do + ho dl) 83?7 — ho z 6277
+ (BOydy — 6Ady)0, Ty — 26Vdy - VO, T
+3(To + 0) (Dudo) 0= (o) — 2@ (0pdo)?(0:00)° -

A necessary condition for 77 to be bounded in z is that the integral from z =
—o0 to z = 400 of the right-hand side above equals zero. The contribution
of the first row to the integral is just hg, because [ 9?n =0 and [ 292y = —1
by definition of 1. The next term does not contribute if we restrict to x €
I'°(t) because then Ty (z,t) = Ty (x,t). Recalling that hy = & [VTy - N],
Ty = £(Tp) on T'°) and that we have defined

+oo
(25) m:/ (900",

[e.e]

we finally arrive at
(29) 6 [VTy - N° = £7 ((To) + ) (0ido) — 2@ a0 (0do)* .

Observe that the roughly obtained relation (23) may be seen as an approxi-
mation of (29) when the velocity v = —9;dy of T is small enough.

To summarize, the sharp interface limit of (21) is expected to be (rigor-
ous justification will be addressed elsewhere) the generalized Stefan problem
consisting of the heat equation for 7" outside I'’ together with the conditions
(27), (29) on T°. If for instance N = N° points to the liquid phase, this
problem reads

BO,T = §AT outside I',
(30) oo(H —av) =7T onT,
0VT-N] = =5 (T+0)v — 2a0pv? onT,

15
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with o defined in (28) where ¢y is solution of (25) and tends to 0 at —oo
and 1 at +o00, v the normal velocity of I' = I'°, and H the sum of principal
curvatures of I'.

3.2 Back to physical variables

The sharp interface model (30) is non-dimensional. It is of course important
from the physical point of view to go back to physical quantities.

Let us start with the first equation in (30), which by definition of 3 and
0 also reads

Pe atT == VT .
Remembering that 7', ¢, and x respectively stand for
~ T -T, ~ t x
T = , t=—,and T==
0T A

(where the tilda are those of Section 2.2 and not those of Section 3.1) by
definition of the Peclet number Pe = pC,L?/(kto) we recover the expected
heat equation

As to the last equation in (30), it actually reads

1 ~ 1 ~ _ _Boy,

— ET-N} — (T4 -2

Pe [V StH( +0)v ae '
with v = 0;d/L = (to/L)v if v denotes the physical velocity of the interface.
Before going further, let us comment on o = fj;o (0.¢0)* dz, where ¢y is by
definition (see Eq. (25), having in mind that W stands for W = (h/o) W)
solution of the differential equation

200 = W'(po).

An obvious integrating factor is 0,, and since W (pq) vanishes at +o00, we
have (0,¢0)? = 2(h/o) W (go). This implies that

2 [T
oygp — — W(gpo)hdz

o

— 00

Recalling the meaning of the z variable, which scales as the actual distance to
the interface over e L = h, we can identify the integral 2 fj;o W (o) hdz with
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the physical surface tension o, and therefore set oy = 1. Substituting all the
other non-dimensional parameters Pe, St, 6, 3, a and ¢ by their expressions
in terms of physical quantities, we get in turn the physical jump condition
k 2
— [VT-N] = —Lv — P
p kh
(Recall from (7) that £ = L.T/T,.) This is to be compared with the usual
jump condition in Stefan models:

%[VT-N] =—Lov.

In particular, we observe that the quadratic correction in the velocity v is
negligible if the velocity v is small compared to £ x h (which is indeed homo-
geneous to a velocity).

We finish with the derivation of the generalized Gibbs-Thomson relation.
Recalling that we have set o9 = 1, that v stands for v = ({y/L)v and noting
that H stands for H = Az d = LAd, we can rewrite the second equation in
(30) as

a %0 v— LH = —% T
where H := Ad is the actual sum of principal curvatures (homogeneous to
the inverse of a distance). Substituting @ and 7 for their expressions, this
eventually gives

p Le
_r H = p=S(T—T).
/{hv—i—a pTe( )

Therefore, in physical variables the (generalized Stefan) sharp interface
model (30) reads

((pC, 0T = kAT outside T,
Le p
(31) pT(T T.) = EU+UH on I,
L 02
— [VT - N] = —Lov -2 onT.
\ P kh

17
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4 Well-posedness

We now turn to the mathematical analysis of the (non-standard) PDEs sys-
tem (19), which we equivalently rewrite as

(3) G — Ao+ W'(p) =7V (¢)T,
BatT + 701/(%0) at(p —0AT = F((p, AwaT)a

with

(33)  Flo,Ap,T) = é(eZ&p - W(p))* + %(62&0 — W (@) (9)T.
In this system, &, B, v, 0, €, and 6 are fixed, positive parameters, and the
functions W, v are supposed to be nonnegative and to belong to %,*(R) (the
space of € functions that are bounded as well as their derivatives up to
order 3). We are going to show that the Initial Boundary Value Problem for
(32) with suitable initial and boundary data is locally well-posed both in two
and three space dimensions.

4.1 Functional framework and main results

In what follows, € is an open, bounded, and regular subset of R%, d € {2, 3}.
As boundary conditions on 02 we consider a homogeneous Neumann con-
dition for the order parameter ¢, and a mixed constant Neumann-Dirichlet
boundary condition for the temperature:

(34) g—i:OonaQ, g—iquonl“, T ="1T,onoQ\T,

where T is a given, relatively open subset of 02, and n denotes the unit out-
ward normal to 9€2. We suppose that ¢, and Ty, are constants, corresponding
respectively to the heat flux and to the temperature imposed on the bound-
ary of the domain. Given ¢, T}, we know from [8, Notes of chapter 8] that
there exists T € H(Q) solution of

AT =0 in (),
T
(35) 8— =q, onl,
on

T=T, ondQ\T,

18
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in the sense that 7' — T}, € HY(Q UT), the closure of €1(QUT) in HY(Q),

and
/Vf -Vrdr = /qudel(a:)
Q r

for all 7 € H}(QUT). Two solutions Ty and Ty of the first two equations
in (35) differ by a constant, so that 7" is unique if |9\ T'| > 0, and unique
up to constant in the case of a pure Neumann condition.

For s > 0, we denote by HZ(2) the closure of

{@69@); 2 20}

on laa

in H5(Q2). In particular, H>(Q) is merely the set of functions ¢ € H*(Q)
that satisfy the homogeneous Neumann boundary condition d,¢ = 0 on 0S.
When no confusion can occur we shall just write L? for L*(2), HE for H:(Q),
and H} for H}(QUT).

Definition 4.1 (Weak solution) Fory, € H2, Ty € Hy, andt* € (0, +00],
we say that (p,T) is a weak solution of (32) on [0,t*) with initial data @,
To, and boundary conditions (34), if

v € 6((0,¢7); Hy) N Li (0, ¢7 Hy),
T —T € 6([0,t%); L*) N L2 (0, t*; H),

with @ and T satisfying @‘tzo = ©g, T‘t:o =Ty, and

e the first equation in (32) in the sense that

o [ sac- [wiosa [fome-e [ ae

for all ¢ € €4 ((0,t%); L?),

e the second equation in (32) in the sense that

(37)
/Ot*/Q(BT+’y«91/(<p))8tT _ 5/079 VT Vr - /Ot/Q Flo, Ap, T) 7

forall T € €3 ((0,¢); LAYNE((0,¢*); HY), where F is defined as in (33).
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Note that, according to this definition and by the Sobolev embeddings
H? — %Y and H' — L% (both valid in space dimension d < 3), a weak
solution (p,T') is such that ¢ € €,([0,t*) x Q), and Ap € L5(Q) at almost
all times in [0,¢*). This gives sense in particular to the last integral in (37)
if we also note that 7 € L%(Q) at all times in (0,¢*) if 7 € €((0,t*); H}):
indeed, examining all the terms in the product F(p, Ap,T) T we see, using
that W’ and v/ are bounded, that we ‘only’ need 7, T'7, ApT 7, Ap T, and
(Ap)? 7 being integrable, which is certainly the case on a bounded domain
when T € L? 7 € L, and Ay € LS.

Theorem 4.2 (Existence of weak solutions) For all ¢y € H2, Ty € H{,
there exist t* > 0 and a weak solution (o, T) of (32) on [0,t*) with initial
data g, Ty, and boundary conditions (34), in the sense of Definition 4.1.

Theorem 4.3 (Continuous dependence on the data) 1. Given ¢, €
H?, Ty € H}, there exists at most one weak solution (¢, T) to (32)-(34)
with initial datum (o, To).

2. If (i, T3), i € {1,2}, are two weak solutions to (32)—(34) both defined
on [0,t*], and with initial data (i, Tio), © = 1,2, respectively, then
there exists a constant C' > 0 depending only on the norms

CZ—'i sl *; ) CZ—'Z *; ) .
T3l oo 0,610 ))> 11 Till L2 (0,652202)) e {12}
@il oo 0,052y, 10ill 20,6253 (02)) 5

such that, for 0 <t <t*,
(38) [Ta(t) — o)1 72 + lor(t) = @2(t) 13120y
<C (||T1,0 — Taoll 720 + llpro — 302,0”%{2(9)) :

In particular, the weak solution to (32)—(34) depends continuously on
the data.

Unsurprisingly, the proof of Theorems 4.2 and 4.3 relies on a priori
estimates. It is to be noted though that we shall use other quantities than
the total energy

B(T¢) = [ (BT +98v(0) + W(e) + 190P).
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Indeed, if we do have the conservation of £, thanks to (18) (where e = SE),
at least when T satisfies a homogeneous Neumann condition on the whole
boundary 0f2 (that is, for ¢, = 0 and I" = 02), this is obviously not enough
to control the L? norm of T'. Rather, we shall use

(39) Eo(T,p) := /Q (2% T? + W(p) + 3 |[Vel).

Compared to FE, the interest of Ej is that it is quadratic in 7', and it satisfies
the identity

d R
0 G B0(T0) + SIVTI: + 4010l = [ Flp.Ap )T

along solutions of (32) (and (34) with ¢, = 0, T, = 0). Of course, because of
the right-hand side, this is not fully satisfactory and we shall need another
quantity to control the L? norm of A¢p.

Remark 1 If we replace F' by zero in (32), we are left with the Caginalp-like
model

GO — 2N+ W' () =~V ()T,
(40) { X @ (¢) =7V (p)

BOT +~01 ()8 —8 AT =0,

for which we have the much nicer identity

d .
0 Fo(T, ) + SV TIR: + a0 )del3: = 0.
Remark 2 By an adaptation of our a priori estimates, we can show in ad-
dition that, among the stationary solutions to (32), those corresponding to

single-phase states, i.e. with p =0 or p =1 and T =T, are stable.

Remark 3 Since we are interested in asymptotic models, we have chosen on
purpose to keep track of the nondimensionalized numbers &, B, v, 0, €, and
0 in our a priori estimates. We shall also pay attention to the occurrence of
\T||z2, and of the bounds for W, v, and their derivatives.

21



hal-00549828, version 2 - 16 Jan 2012

Further notations. All constants depending only on the dimension d and
on () will be considered harmless, and we shall denote by

A1 S Ay

any inequality A; < C'Ay where C' is a constant (depending only on d and
Q). As already mentioned, W and v are supposed to belong to 4*(R). For
simplicity, we introduce the notations

vl =sup ||, W. :=sup|W,
R R

[e.9]

and similarly for their second and third order derivatives.

4.2 Existence of solutions

In this section, we prove Theorem 4.2 by means of a Galerkin approximation.

Let {®;}ien be a set of eigen-functions of the Laplacian operator —A
with Neumann boundary condition, {;}ien+ being a complete orthonormal
system in H'. Let {T;};en- be a set of eigen-functions of —A in Q with the
boundary conditions

oT;
on

=0onTl, T;=00ndQ\T,

with {Ti}ieN* being a complete orthonormal set in H}. We seek approximate
solutions of (32) - (34) of the form

S0 =Y awlpn, T =T W) +T, T'(t)=> bt
i=1 i=1
where a; and b; are ¢!, real-valued functions. Defining

V, = Span{¢1, - ,on}, Zn,= Span{Tl, ce ,Tn},

we require that for all ( € V,,

(41) /Q &0 ¢ = /Q W)+ /Q V()T + €2 /Q AgC,
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and for all 7 € Z,,,
(42) / BOT" 7= —5/ VT" V7 — 79/ V(") 0" T + / Frr,
Q Q Q Q

where

1 ! n
F" = 5(62&0" —W'(e™)* +

212

(E2A¢" = W' (") (") T,
together with the initial conditions
©"(0) =Py, (20), T'(0)="Pz,(To—1T),

where for any subspace Y, Py denotes the orthogonal projection onto Y.

Denoting by a and b the vector-valued functions of components a; and
b; respectively, taking ¢ = ¢; in (41) and 7 =T in (42) fori =1,...,n, we
obtain ordinary differential equations of the form
da db
— =®(a,b — = b, ®(a,b
dt <a7 ) Y dt T<a7 Y <a7 )) Y
with @ and 7 at least ¥ on R*" and R®" respectively (since W and v are
¢3). Therefore, the Cauchy-Lipschitz theorem ensures the existence and
uniqueness on some maximal time interval [0, t,), ¢, € (0, +0o0], of a solution
(a,b) with prescribed initial data.

(43)

The next step is to derive some estimates in order to show that the
times sequence (t,) is bounded from below by a positive time and that the
sequences (¢"), (T"') are bounded in the appropriate functional spaces. To
simplify the notations we will drop the superscript n.

Energy estimate. Recalling the definition of Ey in (39), and taking a
combination of (41) with ¢ = ¢,, and (42) with 7 = T',, we get the identity

d _ ) _ _
(@4) 0 BT o) + 5 IVTIs + a0 0ol = [ FT 496 [ v(o)oreT.
Q Q

By the elementary inequality
2

b
(45) abg)\a2+ﬁ, Va,b € R, YA >0,
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we have
/ ~_ 2 '72 12 172
v [ V()T < L 0wplize + — s PIIT L.
Q (@
Recalling that the notation & actually means 1/«, and introducing the new
simplifying notation
(46) =" L),
we thus obtain from (44) that

d . S ) o _
47) BT, p) + 00 IVT 72 + 3alepll> < Q/QFTHW ITI17.

where we have used the notation 6 for 1 /6. We shall use the same convention
repeatedly for other positive parameters in what follows.

The integral of F'T in (47) involves trilinear terms in Ay and 7. We can
get an estimate on them by using the following, higher order estimate.

Lemma 4.4 (second order estimate) Let us define the modified energy
BT, ) = BolT.¢) + 46 [ |8gl
Q
and (to enforce estimates of powers of E)
ET(Ta 30) = maX(la E, (Tv 90))
Let the constants A, B°, C°, D° be given by
A = 6wife?,  D°:= max(1,08) 08 (1 + pabd) e (1 4 ),
B :=B0| T2, C°:= (na+60)||T 31,

where
no|2

o0

/
I/OO

o= WP, o= WA, vim

Then the first n modes (T = T +T,p) = (T" = T" + T,¢") solutions
to (41)-(42) satisfy the refined energy estimate

d L R .
(48) T EA(T,9) + 00IVT 12 + alldipllz= + 00 [V AQ|

- é/ F(o, A0, T)T S A°E\(T, ) + D°(B° + E{(T, ¢))* + C°,
Q
for allt € (0,t,).
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Proof: Let us first write
ExT.0) = BT, o) + 50 [ 1P
Q

with the constant z to be determined in the course of the proof. We apply (41)
with A%y as a test function. Since we use a Galerkin approximation built on
the eigen-functions of the operator —A with Neumann boundary condition,
there is no boundary term in the next integrations by parts. We obtain

d
(49) 36 Al + [ VAplE = - / WieR ey [ T %

J

~~

Jo

Using an integration by parts, we get an estimate on J; because

||2

2
, 3
[wrerve-vae| - Sivads. s PsEwor

thanks to the inequality in (45). Another integration by parts gives

Jo = —7/ V'(@)VT-VAw—’V/ V()T V- VAp.
Q Q
By the Cauchy-Schwarz inequality, we thus have
| Jo| < WNVT|2l[VA@ L2 + AT |21Vl oo [ VA 2,

hence by using (45) again,

o = = IIVASOIILQ ) ) IVT L2 + el Tl [V ell o [V A 2.

To control the L*> norm of Vi, we can apply to u := V¢ Agmon’s inequality
(50) lullf < Nl el

which is valid in dimension d < 3 - in the two dimensional case, it just follows
from the Sobolev embedding H?/? < L* and the interpolation between H'
and H?, showing that H*? = [H' H%,,. Using that |Jul|gz < [julz +
| Al 2, this gives

IVele S IVl (IVellls + VAL,
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from which we deduce that
1/2 3/2
1T 2| Vol = VARl 2 S T2 (| Vel [V A@] 22 + [Vl i |V Al[357).

Then, using once more (45) together with its more general version, Young’s
inequality

' b 11
(51) ab< A=+ X972 VabeR,VA>0, Vpg>0, —+-=1,
p q P q

with p = 4/3, we obtain

2
£ R R ~
ol = 7 IVAQLe S eI VT4 i | TIZ: Vol e T 2 IVl

where we have used the announced shorthands

no|2

Voo

/
I/OO

/‘27

p="" 47 o=

Now, since W > 0 by assumption, we have

and Ey < EY, so that we can rewrite the estimate of J; as

2
€ A *
ol = 7 IVAQL: S ne¥ VT + CEL(T, ¢)°,

with
¢ :=max (1,208) 208 (28° + 2a) tpué®(1 4 1pé?).

Recalling the estimate of J; obtained at the beginning, in which we can
bound ||[Vpl|3, by 262 Ey (T, ¢), we find that

S we'B(T, ) + pé?||VT |72 + CEf(T, ¢)°,

~Y

d
&&IIASOH%z + 2| VAg|7.
where we have used the other shorthand

w= WL
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Finally, noting that || 7|2 < ||T||z24 || 7|12, and similarly for the derivatives
of T, we obtain

d P .
(52) &8¢l + < IVAQIF: S eIV TS + e VT
— An o~ _ 3
+wStBI(T,0) + ¢ (BOITI: + BL(T, )

Multiplying this inequality by z and adding it with (47), we can absorb
|VT||%, on the left-hand side provided that zué? is small enough compared

to 00. Therefore, we eventually obtain (48) by substituting a numerical
constant times @42 for 2 in the definition of ¢ here above.

The next step consists in expanding fQ F(p,Ap,T)T, the first term in
the right-hand side of (48), and estimating each term by a power of Ey(T, ¢).
This is made in the following.

Lemma 4.5 (final a priori estimate) In addition to the notations intro-
duced in Lemma 4.4 (see p. 24), let us define the constants A, B, C, D,

by
A=A+ Ba(l + p YW + 6021,
C =C 4 bW T2 + 0| WP + bac?u?|| T || 4,
D :=D" + £2(80) 2026 (1 + 6% 1% (30)*/?)
+ 5Bu(a359)1/2(1 + 53,u3(a99359)1/2)
Then the first n modes (T = T +T,p) = (T" = T" + T,¢") solutions
to (41)-(42) satisfy the energy estimate
d ., = . X A
(33) T EI(T, ) + 300V T 7= + alloellze + 32" 06|V ALz
S AE[(T,¢) + D(B + E{(T,¢))’ + C,
for all't € (0,t,).
Proof: Recalling the definition of F'in (33) on p. 18, we have
[P0, Ap, T)] < 20| WL + aqf WL T + 208" |Ap|® + ae® /| A T] .

13 )3 )3
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1. Since

AW 12T < |WL|*+ W.T  and 2|T|T < 3T + 12,
we readily have
0 [ 1T S 00(L + W JWLITI: + B We T + Bl WLl
hence
(54) 0 [ AT SaET9) +a,
with

ay = Ba(l+, WL, ¢ = éafyuéOWéoHTqul + éa|Wéo\3.

. By the Cauchy-Schwarz inequality, we have

/Q AQPIT] < AT 22

Using the interpolation inequality (due to Holder)
1/4) 113/4
lollze < floll 2 lol6"
and the Sobolev inequality

lolizs < llollZ> + [IVollZs

(equivalent to the Sobolev embedding H' < LY already mentioned
before), we thus infer that

(55) / |AQPT| S |AQ22 T 22 + Al 2 T 22|V A | 2.
9]

As a consequence of (55) and Young’s inequality (Eq. (51) with a factor
A to be determined afterwards, and again p = 4/3), we get

0 [ 1T Saet 18I Tl + act (3|8l ITIE + X[V AGIE:)
Q
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So, using that
(56)  All7: S E0aubEN(T, @), |[TII7: S BOE(T, ¢),

we arrive at

(57) é/ f2T < a20u(B9) 2 E\(T, )/
Q
+ N2e20uB0° B(T, )° + Mac*|VAp||2..

We can now choose A for the last term in (57) to be absorbed by
£*016||VA@||%,, the last term on the left-hand side of (48) on p. 24:
it suffices to take A small enough compared to &dji. Hiding the multi-
plicative constant in the < sign, we thus get from (57) that

(58) 0 [ 1T =360 VAl S dEI (T, )

with X X
dy = E2(50) /20261 (1 + 4 (80,

. The way of estimating fQ fsT is very similar to the one for fQ fT.

Indeed, we have

2 / AQ|[TIT < / Ap|[T? + / Al T2,
Q 9] Q

/Q AT < [1Apleel Tl

by Cauchy-Schwarz and the Sobolev embedding H* < L*, and

with

sl sl 7nl/2 13/2
/Q|ASD||T|2 SIAl TN + Al TN IV T,

by exchanging the role of Ag and T in (55). Therefore, using again
(51) we have

/Q|A<P||T|T STl + 1A¢lZe + 1 Ap] 2 T2

+ A Al T + A IVTIZ2
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for all positive A. Using again (56) we thus infer that

6 / £T < bacu 2| T + 602432 By (T )
Q
+ 56ua3/2(59)1/2E (T, @)3/2 + 5\3525&3”5/29252E1(T, S0)3
(59) + Mo 2| VT2, .

Now, if we want to let the last term in (59) to be absorbed by the left-
hand side term 66||VT|2, in (48), we choose A small enough compared
to 0&é2i'/2. This yields
0 [ 1T~ 36819 TI3 S Bt | Tl + S’ Ex (T, o)
Q
+eBpa®(60) BT, p)*?
+ '’ 9* 6 EN(T, o),

hence
0 [ 1T = SO0V S o+ auBs(T.o0) + duEF (T, o),
Q
with )
= 00212 | ey = 0o ?|| T4
and

dy = eBu(a’60) 2 (1 + 213 (220%6°)/?) .

Finally, adding together the estimates in (54)-(58)-(61) and the energy esti-
mate in (48) gives (53) with

A=A4+a,4+a3, C:=C"+c1+cy, D:=D"+dy+dj.

Recall that T" and ¢ in (53) are actually 7™ and ¢, and of course depend
on the rank n in the Galerkin approximation. However, their initial data
Ty € L? and ¢y € H? are independent of n, and so is the initial energy
E1(To, ¢0). By the energy estimate (53), there is a uniform time #* > 0 of
existence of 7" and ™ - as solutions of the ODEs (43) - such that E(T", ¢") is
bounded in L=(0, t*), while |[VT"| 12, |0:0"|| 12 and ||V A" .2 are bounded
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in L?(0,t*). Therefore, by the usual compactness theorems, up to extracting
subsequences we have

Pn =P
in L°°(0,t*; H?) weak-* in L?(0,t*; H3) weak, in L?(0,t*; L?) strong, and
also almost everywhere,

O — Oup

in L>(0,t*; L?) weak-*, B B

T, —1T
in L>(0,t*; L?) weak-*, in L*(0,¢*; H}) weak, in L*(0,t*; L?) strong, and
almost everywhere. Furthermore, since

Oip € L*(0,t*;L*) and ¢ € L*(0,t*; H?),

we have by the Aubin-Simon lemma that

o € (0,t% HY).

Moreover, the definition of T" in (42) shows that the sequence (9,1 ) is
bounded in the dual of L*(0,¢*; H}), which implies that

T € %(0,t% L?).

Passing to the limit in (41) and (42) we conclude that (7', ) is a weak solution
to (32) on [0, t*).

Remark 4 (time of existence) By the energy estimate in (53) and an el-
ementary ODE argument we see that the time of existence t* is bounded
from below by ti := 1/(DE\(To, v0)?) (up to a multiplicative constant only
depending on 2 and the dimension d). This yields two comments.

1. For fized parameters a, B,7,0,¢,0, by definition of Ey, t] tends to in-
finity when the initial data tend to a constant state (Ty = 0,0y = 0) or
(To = 0,00 = 1). In other words, t} is all the more larger as the initial
state is close to a single phase.

2. We can also examine how t] varies with respect to the parameters o, S,
v, 0, €, O for fized initial data. By inspection of all coefficients in the
definition of D (p. 27) we see that D is bounded on compact subsets of

{(a, B,7,0,6,0); « >0,6>0,7>0,0 >0,e>0,0>0},
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and tends to zero in either one of the limits
B—=>00ry—=0o0rf—0o0r)— 0.

Note that, by definition of v and 6 (see Eq. (20) on p. 9), 1/St = £~0,
1/Pe = 30, so that St tends to infinity in either one of the first three
limits, whereas Pe can tend to infinity (if 5 — 0 and § fized), tend to
zero (if § — oo and [ fized), or can be kept bounded and bounded away
from zero (if B — 0 and § — oo with 5 and 1/0 of the same order).
Unfortunately, it turns out that neither one of these limits is compatible
with keeping Ey(To, o) bounded (which would imply t* — oo), or at
least DE, (T, ¢0)? bounded (which would give a uniform lower bound
for t*), independently of ||Tol||z> and ||[Apq||r2. Indeed, we have

2B0E:(To, ¢0) > |Toll72 . 2a7* [V [P0E1(To, o) > £°0|| Agol|72,

and looking closer at D we have

D2"0(5"%), D72 0(*), D2 0(5"2), D= 0(0'?).

So, the limit B — 0 penalizes ||To||2, while § — 0 penalizes both
| Tol|z2 and ||Ago|| 2, and both v — 0 and § — oo penalize || Awol|z2.
Of course, if we restrict our initial data to Ty = 0, the limit 3 — 0 is
allowed and thus gives t* — co. This is no surprise because in this case
we are basically left with the Allen-Cahn equation (the first equation in
(19) with T = T'), for which global ezistence is well-known.

4.3 Continuous dependence on the data

This final section is devoted to the proof of Theorem 4.3, which gives both
uniqueness and continuous dependence of the initial data. The tools are
basically the same as in the existence proof (Theorem 4.2), namely, energy
estimates and various inequalities of Sobolev and /or interpolation type. How-
ever, the details are longer and somehow more technical. To gain some sim-
plicity in the exposure we set all six parameters «, (3, v, 9, €, and 6 equal to
1 in (32), and the L* norms of derivatives of W and v will be systematically
hidden in the < sign.

Step 1. We assume that (7}, ¢;), i € {1, 2} are two weak solutions to (32)
on [0,t*) for some positive t*. We are going to use repeatedly the notation

[G] - G2 - G1
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for the difference of any two quantities Gy and G;. The differences [T and
[¢] then satisfy the system

o] — Alpl + [W'(0)] = [V'(9) T,
(62) [T [V (@)0ie] — A[T] = [F],
Fy = (Ap; — W (9)? + (A — W (@) (@) T

By analogy with Ejy defined in (39) we set
ol (71, [¢) = [ 3P+ BTGP + [V ()L

Similarly to the energy estimate (44) for Ey (except that the potential energy
has been discarded here), we derive the identity

(63) Seo([T /W Fl/@
=Awwmmﬂ—wwMMﬂ+L@mwwn3@ﬂm.

Using the formula of differentiation

(GH] = (G)[H] + [GI(H), (G):=

and the mean value theorem (for v/) we obtain

(@) T1[0p) = [V ()0l [T] = [V ()] (0o} [T] = (T)[0rp])
(64) ST+ KDl 8ee -

In order to estimate the first term of the right-hand side in (64), we can use
the following inequality, whose proof is postponed to the appendix,

(65) /Qabc < e[ VOlI7: + el Vell7z + Co(1 + [lall72) (181172 + llellZ2),

satisfied for all a € L*(Q), b,c € H'(Q), ¢ > 0. Here above and in what
follows, C. denotes a constant depending only on €, 2 and d. The inequal-
ity (65) gives

/Q|<8t<P>||[<P]||[T]| < e VITIIIZ: + el VIellz2
(66) + Ce(1@d 122 + DANTIIZ: + IVl Z2)-
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To obtain a bound on the second term in the right-hand side of (64), we are
going to use Agmon’s inequality (50) under the form

(67) 617 < N1BIIZ2 + (V0 2| AD e,

which implies (by Cauchy-Schwarz) that
(68) /Q jabe| < ellel|7> + Cellallz=([1bllZ2 + [IVBII72 + 1 AD]Z2).
We thus find that

/Q|<T>|I[90]Il[at<p]| < ell[owe]lz-
(69) + Ce(T) L (elllZ2 + IV IellIZ + 1 AL]IZ2).

Together with (66), (69) gives

(70) /Q[VI(SO)T] (O] = [V ()0l [T] < el VITNIZ2 + ell0e] 172
+Ce(L+ 1022 + KDL (NTIZ2 + el + 1VIellZ2 + [ ALeIIZ2)-

Let us introduce the shorthand zo := 1 + [[(0,) |72 + [{T)]|2., and

er(T1, [¢]) = eo([T], [¢]) + ullAlelllZ . ex((T], ) = ex([T] []) + [l 22,

where g is a parameter that will be chosen later. The final estimate we are
aiming at reads

d

(71) g2 S7e e=el(Tl ),

for some z € L'(0, t*) depending continuously on the norms of T; in L*°(0, t*; H'),

L?(0,t*; L?) and the norms of ¢; in L>(0,t*; H?), L*(0,t*; H?), i € {1,2}'.
Once we have (71), the continuous dependence on the data as expressed
in (38) will be clear because, by straightforward integration

es(t) < efotz(s)dseg(O),

n particular, using the equation for ¢ in (32), Z may depend on the norm of d;¢ in
L>(0,t*; L?)
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and by definition ey controls [|[¢||| gz and [|[T]|| 2.

The first step in the derivation of (71) follows from the identity in (63)
and the inequality in (70), which together give

(72) eo([T1,[el) + VT + [9elliZ < <[ VITIE: + <l duel 2o

dt
 Cpzoen ([T, []) + / Dl ()] + / F)T),

where Zo € L'(0,t*), and C., := max(1,1/p)C.. We will prove (71) by
using an additional energy estimate for ||A[p]||3, and some estimates for the
remaining terms

Jodmn ana [ iy

in the right hand-side of (72).
Step 2. By (45),

(73) / BV ()] < el 22 + 2 [ e

Step 3. There are several factors in the expansion of the term [, [F][T]
that we bound successively and, to some extent, by decreasing order of dif-
ficulty.

By using the expansion formula

(GHI] = (G) (H)[I] + (G) () [H] + (HT)|G],

we obtain
(74)
[Apt/ (@) T[T = (Ap) (V' ()T + (Ap) (T) [V ()I[T] + (V' (9)T)[A@][T].

By the inequality in (65) we have

(75) /Q<A<p> W (NI < el VITIIZ2 + Ce(1 + (KA1 I[TTIIZ--

and similarly

/Q W (OT)AGT] < VT + <] Al 122
(76) L4 DT + ] 2):

35



hal-00549828, version 2 - 16 Jan 2012

To estimate the remaining term in (74), we apply the inequality (proved in
the appendix)

/ labed| <e[|Vd|2 + ]| Acl
9]

(77) + Ce(1+ [lallze + 1Bll7> + 181172 [V0lIZ2) (I Vellze + lldll72)
toa = (Ap), b=(T), c=[¢], d = [T]. This gives

/| (@IT] < el VITIIZ: + el AlplllZ2

+ Ce(1+ (A7 + KD 72 + IV T2 UV [ 172 + NT1Z2)-
With (75) and (76), we arrive at

(78) / [Aev' (@)TNT| < e VITIIZ: + Z2([]]122 + e)-

Replacing Ap by W’ () in (78) and using the estimate |[W'(¢)]| < WZ|[¢l,
we will obtain a similar estimate for the quadrilinear term |[W’ () (¢)T][T].
For the trilinear term

[(Ap = W (0)?][T] = [[Ap [T + W (9)P][T] — 2[Ae W' ()][T],
by proceeding as in Step 2, we also have an estimate as in (78). We thus
conclude with Step 2 that

/| 0 (o |+/| T)| < e[ VTN + Z (Il 122 + e1).

Inserting (79) in (72) gives

d
(80) ot lIVITIILa+l10lelllze < el VT2 +e N[0l +Za(l[PN72 +e1)-

To eventually obtain (71), we still have to estimate %HA[Q@]H%Q

Step 4. Taking —AZ[y] as a test function? in the equation satisfied by
[¢] in (62), we obtain
(81)
d / /!
IR + VAL < [ V@ @TIVAAI+ [ VW vag.

?To be exact, we take —A?[p]™ as a test function, where [¢]™ := 3" ([¢], ;)i is the
Galerkin approximation of rank n to [¢] and, in a final step, pass to the limit n — 400 in

the estimates obtained for [¢]™.
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We have
(82) / VW () VAG]| < e [VAG|2 + Cullig] 2

Besides, we have the expansion

(83) [V (@)T)] = (D VTT+ (V) [V ()] + (VY ( DT+ (THVV (9)]
which has to be multiplied by [VAg]. We have

(84) / W (@)IVTIVAY] < VA + Coll[T]2
for the first term, and by (68)

/ (VT ()VAQ] < £ [VAG] |2
LT (N3 + IV + 1ALIES)

for the second term. To estimate the third term, we apply the inequality
(proved in the appendix)

(86) / |abe| < ellel[72 + C-[[VOI[7: + Co(1+ [[Val|z2 + llallz2)l|blI72
0
toa = (Vy), b=[T], c = [VAp]. We obtain

/I (VY (DITVAG] < ell[VAG|[Z: + CIVITTIIZ:

(87) +Co(1 + (IVellz2) + (Al )T
Since [VV/ ()] = (V"(¢))[Ve| + (V) [V (¢)], the fourth term can be split

again. Similarly as in (85), we have

/ (T () VIV AL < el [VAG|
Tl 122 + V]2 + [ A[RI2).

There remains to bound
[ v
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To this purpose, we apply the inequality (proved in the appendix)

/\abcd| < elld|%
9]
(89) + Co(|lallrz + I Val[r2) (16|72 + [ VOll72) (lell72 + [ Vell7z + | Acll72)

toa=(T), b= (Vy), c=[p], d=[VAp]. We then deduce from (81), (82),
(84), (85), (87), (88), taking e small enough, the estimate

d _
(90) AR + SIVARIIE: < CUVTIE: + CE (I[P + en)-

Choosing u so that pC; is small enough, it then follows from (80) and (90)
that

d _
(91) e HIVITIIL+10dellze < el VT +e N[0z +Zo ([ [PN7e +e1)-

To conclude, we perform an energy estimate on [p]. Multiplying the first
equation in (62) by [¢] we obtain

S + VLI < € (M= + 1TI:) + [ 10t

< C (Ilelllz2 + NTIZ2) + KT 2z e I12)
< C(L+ (D) NIz + NTTIE) + 1VIIZ2)-

Adding with (91) we get

% (ex + @ll122) < Zo(er + l[e]l12),

which is the claimed estimate (71). This completes the proof of Theorem 4.3.

Appendix

We give here the proof of various functional inequalities used previously.

Proof:[Proof of (65)]
/ abe < e|| V][> + e Vel|7> + C(1 + [lallz2) (I1BlI7> + llellZ2)
Q
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for Q C R, d < 3. By Holder’s inequality,

[ abe < lallall el

Q

In addition, we have the interpolation inequality ||c||zz < |||l cHi/f, and
applying twice Young’s inequality (51) (once with p = 4/3, once with p =
3/2), we get

1/2H

1/2 1/2
bllzs - llell s - llall=llell " < ellbllzs +ellelzs + Cellaliza lellz:

We can conclude thanks to the Sobolev inequality [|b]|3¢ < [[6]|32 + || Vb]|32
Proof:[Proof of (77)]

| fabed <el[ 9+ <facl
+Ce(1+ [lallze + 10lIz2 + 1211 VolIZ2) (IVel 72 + [l Z2)
for Q C R, d < 3. By Holder’s inequality, we have
/Q\abcd| < llallz2[|b]lzsllell o< l|dl| e
where we can apply Agmon’s inequality (67) to c:
lell o= < C(llellz + IVl 7l Al 15,
and the interpolation inequality ||b||zs < Hle/szHl/Q. This gives
/ jabed] < C([lellz2 + [ Vell 2| Al ) lall 2 D12 18] ) o
By the Sobolev inequality [|b]|ze < C(||bl|z2 + ||V 12), it follows that
/ labed| < C(llellz + Vel 2’| Al )

(92) x Nlall 2 |1bll 2 IS+ 1981 (N e + V]| 2).-
The term with the highest order derivatives in (92) is
Vel AC S a2 157 V]2 V| 12 =

V| 2 - | Al - 1Vl llall g2 ]|Bl] 2 11V 5
< e||Vd|)2: + el| Ac|2 + Co|| Ve 2a]|al| 22 [|]12: || V0|2
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by Young’s inequality in the form already used above, namely
aragag < eaf +eah + Ceas.

We finally obtain (77) by using similar estimates for the lower order terms
in (92).
Proof:[Proof of (86)]

/Q jabe| < elell72 + C|[VBIIZ: + Co(1+ [[Val72 + llallz2) [0]1Z-

for Q@ C RY, d < 3. As above, applying successively the Hélder, Young,
interpolation, and Sobolev inequalities give

/Q\abd < [lellzllbll s llall o

< ellellZ> + CellblIZs llall7e

< ellellzz + Cellbll c2llbllollallZo

< ellellzz + Cellbllzs + Cellallze[1BlI7

< ellellze + ClIVblIZ: + Co(1 + [ Vall 12 + llallz2) [1BI|7--

Proof:[Proof of (89)]
/ labed| < e||d||3»
0

+ Ce(llallzz + [ Vallz2)(I1BlI72 + [VBIIZ)(NlellZ2 + 1 VellZ2 + [|Acllzz)

for O c R?, d < 3. Again, by the Holder, Young, interpolation, Sobolev, and
Agmon inequalities,

/Q|abcd\ < |ldllz2llal[ s [[bl| o |l oo
< elldllz> + CellallZs bl Zs el
< elld||Z2+Ce(llallzz + [ Val z2)([Bl|72 + [IVO][72)
x (el + IVellz2 + [ Aclz2).
Note added in proof

After completing the manuscript, we became aware of a recent work by
Feireisl, Petzeltovd and Rocca [7], in which they analyze a closely related
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phase transition model with microscopic movements. In particular, they
take into account a quadratic term |9;p|* (i being the order parameter) in
the equation for the temperature, like the second equation in our system
(16), which quite equivalently involves the quadratic term Agd,p. They do
not address the sharp interface limit, but they study local existence, and
even global existence of a certain type of weak solutions, obtained by passing
to the limit in a regularized system, in which the diffusion term —AT is re-
placed by —div ((1+e7™)VT), m large enough. Global existence of classical
solutions, and even of weak solutions according to the notion we have used
in the present paper (see Definition 4.1) remains an open question up to our
knowledge.
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