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A Finite Difference Approach to the Phenomena of an Initial Support to
Split Caused by the Absorption in v; = (v™);, — cv?

fm 3 = 9 hif %
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Abstract. We consider some nonlinear diffusion equation which consists of a degenerate
diffusion term and an absorption term. When the effect of the absorption is stronger than
that of the diffusion, there is a possibility of a support to split into several disjoint sets.
In this paper, we construct a finite difference scheme which can be applied to the problem
of support splitting. A condition under which the support begins to split into two disjoint

sets will be stated.
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ting.

1. Introduction.

Nonlinear diffusion equations with absorption are used to describe simple mathematical
models in several fields. The representative models appear in the flow through porous
medium and in the propagation of thermal wave. The volumetric absorption is caused by
evaporation in the former and by radiation in the latter. The most interesting phenomenon
is the appearance of the total extinction in a finite time, when the effect of absorption is
strong. To investigate such a phenomenon, Kalashinikov [3] considered the following initial

value problem:
vy = (V") — P, t>0, z€R, (1.1)
v(0,2) = v°(z), z€R, (1.2) -
where m > 1, ¢ > 0, p > 0 and m + p > 2, and v%(z) is bounded and nonnegative and

has compact support. He shows that the solution v(¢,z) of (1.1)—(1.2) has the following

properties:

1) supp v(t,-) is compact in R for each ¢ > 0 satisfying v(¢,z) # 0;
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ii) When p > 1, the following inequality holds:
v(t,) >0 for ¢t>0, if v(0,%)>0, (1.3)

which implies that v(t,z) never becomes extinct in a finite time;

iii) When 0 < p < 1, there exists a constant 7' > 0 such that
v(t,.) =0 for t>T and v(t,) £0 for t<T, (1.4)

which implies that v(¢, z) becomes extinct in a finite time.

The first property means the appearance of the interface curves between v > 0 and v = 0,
and the third one means that the fluid in the medium completely evaporates in a finite
time. By these properties we address ourselves to the following problem when the initial
value v(0, ) has two local maxima and supp v(0,-) is connected: “Does supp v(t,-) split
into two disjoint sets at some time?”

Rosenau and Kamin [7] obtain the numerical solutions, which show that the support
splits into several disjoint sets in the case where m 4+ p = 2. However, they do not dis-
cuss the theoretical results. In the same case, Nakaki [6] introduces a numerical scheme
to (1.1)-(1.2), and demonstrates some numerical simulations. Unfortunately, the stability
and convergence of the scheme is not proved when the initial function v(0,z) is not con-
cave downward within its support. To exclude such a difficulty, Tomoeda and Nakaki [9]
improve his numerical scheme and prove the stability and convergence of the scheme. They
show some numerical simulations for the problem of support splitting, however, theoretical
discussion is not done.

In this paper, we treat this problem (1.1)-(1.2) in the specific case where

m+p=2 (m>1, 0<p<1). (1.5)

The aim of this paper is to propose a numerical scheme which can be applied to the
problem of support splitting. For this end we establish the stability and convergence of our
scheme, and obtain a sufficient condition under which the initial support begins to split
into at least two disjoint sets. The theorems in this paper will be proved in [10].

2. Numerical Scheme.

We use the operator decomposition method, which is introduced by Graveleau and
Jamet [1] for the equation (1.1) with ¢ = 0. This method is also used by Mimura, Nakaki
and Tomoeda [5] when ¢ > 0 and p > m or p = 1. Put u = v™!, then (1.1) and (1.2) can
be rewritten as

u; = Pu+ Hu + Du, t>0, z€eR,
u(0,z) = u’(z), r € R, (2.2)
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where
Pu = muug,, Hu = a(u;)?, Du = d(m - 1), (2.3)

u®(z) = (UO(x))m—l , a= and ¢ =¢(m—1). (2.4)

Then our difference scheme is described as follows:
Find the seqitence {u?},=1.. C V} for each u$ € V} such that

m

m—1

uptt = (Pog) - [] Hivr, - Diguf forn=10,1,2,---. B (2.5)

J=1
Here k = kpy1 = toy1 — tn, Tj = Tny1,; and K = K,4q are variable time steps, A is a space
mesh width, p = p,41 and v = v, are positive integers satisfying

Vn41

Z Tn41,j = Unt1fngl = ki, (2-6)

i=1

P, Hps and Dy are difference operators approximating P, H and D, respectively,
and V, is the set of the nonnegative continuous functions u; = u,(z) with the following

properties:

(i) up, has compact support with the left and right interfaces £(uy) and r(us), respectively,
which are defined by

(up) =sup{{ [ un(z) =0 on (—o0,¢]} (2.7)

and
r(up) =inf {& |up(z) =0 on [£,00)}, (2.8)

respectively;
(ii) up is linear on each interval [z;, z;11] (¢ € Z), where z; = z;({, r) (i € Z),

th forie Z\{L—-1,R+1},
z;(6, )= £ fori=1L—1, (2.9)
r fori=R+1,

L=L{)=min{i € Z | ih > {}, £ = {(uy), (2.10)
R=R(r)=max{i € Z |th<r}, r=r(up). (2.11)

The variable time steps k, 7; and « are determined so that the stability conditions for P, x,
H,, ., and Dy, are satisfied. We note that the numerical interfaces {(up) and r(uy) do not
always coincide with the regular mesh points. We put X (¢, r) = {z;(¢, r) ; ¢ € Z} and

by, =L(u}), r,=r[}), L,=L¢,), R,=R(,) (n=0,1,2---). (2.12)
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When Dh,ku’;{* = 0 holds for some integer n* > 0, we denote the numerical extinction time
by 17 = ty+41 = tpr + knxy1, and stop the numerical computation. By putting

hi = iy — x4, u; = up(i),
bui = (wiyr — ui)/hi, 8%ui = 2(6u; — Suimy)/(hi + hiz1),
we describe the difference operators Py ., Hy, ; and Dy .

Difference operator P, .
For uj, € Vj, we define P, cu; by the usual explicit difference operator:

Py cup(a}) = u; + kmu;8%y;  for all 2t € X(U( Py cun), m(Prsur))y  (2.13)

U(Phcup) = L(up), r(Puyur) = r(uy). (2.14)
To prove the convergence of numerical solutions and numerical interfaces we have to impose
the following stability condition on .

Stability Condition for P, .. The time step « satisfies the following inequalities:

1 2 .
m[|uh|lwﬁ{ﬁ + m} <1 forje {L — I,R}, (2.15)
Am||(un)zlloor - |
— 7 < . 2.16
hoath, = 1 for j € {L,R} (2.16)
where || - ||o denotes the L*°(R) norm.

Difference operator Hj, ,
For uy € V}, let (7, z) be the exact solution of

{ u; = Hu, t>0, z€R, (2.17)

u(0,z) = up(z), = € R.
The solution % is easily solved, because @ can be obtained by integrating the solution w of

the following initial value problem for the Burgers equation:

{ w; = a(w?),, t>0, z€R, (2.18)

w(0,z) = (un(z))s, = € R,

which is derived from u; = Hu by putting w = u,. Here we note that the initial function
w(0, z) is piecewisely constant. Using the solution @, we define H), cu) by

Hy up(zi) = u(r,z;) forall z}€ X({(Hp,up), r(Hprup)), (2.19)

L(Hprup) = L(T(r,-)), r(Hy yup) = r(u(r,-)). (2’.20)

This difference operator is first proposed by Tomoeda and Mimura [8], where numerical
interfaces with good approximations are obtained.



Stability Condition for Hj,. The time step 7 satisfies the following inequalities:

al|(un)alloo™ < min{%, Lh — 0(w,), r(us) — RAY,

Difference operator Dy ;
For uy, € V,, we define Dy, yuy by

(D gun)(ai) = u(k,z;)  for all 2f € X(€(Dajun), 7(Dnrun)),

{(Dp gup) = max{€(uy), (L' —1)h}, r(Dpxup) = min{r(us), (R +1)h},

where

L'= L(Z(u(k, )))? R = R(r(u(k, )))7
u(k,z) = max{up(z) — 'k, 0} for z € R.
Stability Condition for Dy ;. The time step k is taken so that either

1
k= E;ma'X(ULa Ur+1),

or

1 |
k= ?max(uR, UR-1).
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(2.21)

(2.22)

(2.23)

(2.24)
(2.25)

(2.26)

(2.27)

Here the stability condition (2.26) (resp. (2.27)) is used for the approximation to the left

(resp. right) interface.

3. Stability and Convergence.

First, we show the stabilities of the numerical solution u; and the numerical interfaces

ly, and ry.

Theorem 1 (Stability of (2.5)). Assume u) € V. Then u}} either becomes extinct or

belongs to V, for each n > 0, and the following estimates hold for all n > 0:

bo — af|(up)zllootn < ln < rn <o+ all(up)ellootn, i uy #O,
0 <uf(z) < max(||u)]leo — c'tn, 0) on R,
I(wh)elloo < I1(uh)zlloos
lui)slle < TV (up),
TV((up)e) < TV((up)e),
(it = up) knaalln < (m+ @) [JuplleoTV (1))
+¢ {ro — Lo + 2al|(uf)zll ot }
inf 6%u? < inf §%u?,

ieZ e
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where || - ||, denotes the L*( R) norm, TV (-) the total variation on R.

To state the convergence of numerical solutions we introduce the following condition

imposed on v%(z).

Condition A. u° = (°)"! € C°(R)NBV(R) is a nonnegative function with compact
support [£(u®), r(u®)] and u® € L*(R) N BV(R).

From the stability of the difference solutions we have the following

Theorem 2 (Convergence of numerical solutions). Suppose v° satisfies Condition A
and let {h} be an arbitrary sequence which tends to zero. Then

lon — ||y — 0 as h —0, (3.8)

where v, = (uh(t,:c))ﬁ, v is the unique weak solution of (1.1) and (1.2), and H =
[0,00) X R.

Remark 1. The existence and uniqueness of the weak solution is established by Herrero
and Véazquez [2] under the assumption that v°(z) € C°(R) N L*°(R) is a nonnegative
function, m > 1, p>0and m+p > 2.

Finally, we state the convergence of numerical interfaces and show the interface equation.
For this end we introduce

Condition B. «° = (v°)™! is absolutely continuous on I = [£(u°),r(u°)] and
ess.infr(u®)qyc(x) is finite.

Assume that the initial function u° satisfies Conditions A and B, and we put
Co=t"|eo, Ci=|[td]co, Cao= —ess.ianugz(x). (3.9)

Since u°(z) has compact support, C; > 0 holds. We define the left (resp. right) numerical
interface £, (t) (resp. ri(t)) by piecewise-linearly interpolating (i, %) (resp.(tn,7s)) (0 <
n < n*). Then we have

Theorem 3 (Convergence of the left numerical interface).  Under Conditions A and B,
assume that M and e are positive constants satisfying

w(z)>M  for z € [{(u°), £(u°) +¢). (3.10)

Let the stability condition (2.26) be satisfied. Then the left numerical interface fx(t)
(M-M")M’
6c’C;+2(2a+m)Clch'

converges uniformly to the exact interface £(t) on [0, T), where T =
and M’ is an arbitrary positive constant satisfying M' < M.

Theorem 4 (Left interface equation). Under the same assumptions as stated in The-
orem 3, the left interface {(t) satisfies the following equation:

m

d _ ¢(m—1)
E@(t) =

(vm=1),(¢,£(t) + 0) on [0, T}, (3.11)

(o™ )t () + 0) +
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where T is given in Theorem 3.
The convergence of the right numerical interface and the right interface equation are

similarly obtained under the assumptions (2.27) and

wl(z) < —M  for z € (r(v°) —¢, r(u°)]. | (3.12)

4. Problems of Support Splitting.
In this section, we show a sufficient condition under which the initial support begins to
split into at least two disjoint sets. We introduce Condition C.

Condition C. u®= (v°)""" € C°(R) has compact support [a,as] and satisfies
u’(z) >0 on (o, ). o (41)

Then we have

Theorem 5. Assume that the initial function satisfies Conditions A, B and C, and
that there exist constants f; and v; (j = 1,2) satisfying a; < 1 <11 < 72 < B2 < ap and

u®(6;) . (40l 211, 0]

>0, (j=1,2), 4.2
d+mCoCy = d(v2—m)— (m+a)CoTV(ul) Y ) (+2)

where C; (j = 0,2) are constants given by (3.9). Then there exist t > 0 and F € [y1, 7o)
such that v(#,%) = 0 and v(¢,8;) > 0 (j = 1,2).

The proof of the theorem is done by using the uniform convergence and the estimates
(3.2)-(3.5) and (3.7). The detailed proof will be shown in [10].

5. Numerical Simulations.

In this section, we demonstrate some numerical simulations. Let m = 1.5 and h = 0.01.

We use the following initial function.

m—1 2 (1 —22)(03+22), if -1<z<l,
u’(z) = (Uo(m)) - { (1)?9( : ) otherwise, (5.1)

which satisfies ||u®|| = uo(:l:\/—%) = 0.01. When ¢ = 1, it is easily to verify that the
inequality (4.2) holds with —f8; = 8, = \/% and —y; = v = 0.55; By Theorem 5 the
initial support begins to split at some time. Figures 1 and 2 show the numerical solutions
uj, and the numerical interfaces, respectively. We observe that the numerical support begins
to split at ¢ = 0.0967 - - - and the numerical solution becomes extinct at ¢ = 0.1274 - - -,
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0.01 0.14

u>0

M X X

-1.5 1.5 -1.5 1.5

Fig. 1. Numerical solutions when ¢ = 1 Fig. 2. Numerical interfaces in Fig. 1.
att=0,002,...,0.12.

If ¢ = 0.1, (4.2) does not hold for any 8; and «; (j = 1,2). In this case, our numerical
simulation suggests that the initial support is connected for ¢t > 0 (see Figures 3 and 4).

0.01

1.8
u=0
u t
u>(
X
-1.5 -1.5 1.5
Fig. 3. Numerical solutions when Fig. 4. Numerical interfaces in Fig. 3.

c=0latt=0,02,...,1.2.

The inequality (4.2) does not hold when ¢ = 0.9. However, our numerical simulation shows
that the numerical support begins to split at # = 0.1639 - - .. We verify whether or not the
inequality (4.2) holds for another value of ¢, and continue the computation of the numerical
support. We have the following results.

c 01 03 05 07 09 11 13 1.5 1.7
(4.2) holds? no no no nO NO NO NO Yyes yes

Numerical support splits? | no yes yes yes yes yes yes yes yes

At last we try to compute numerical solution of the following two-dimensional version of

(1.1) and (1.2).

Uy = v?(vm) - Cvpa t>0, ('T»y) € RQ? (52)

o(z,9,0) = (/22 +32),  (z,y) € R%. | (5.3)
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We use some numerical method similar to (2.5). Unfortunately, theoretical results on the

scheme are not obtained yet. We take m = 1.5, p = 0.5 and

0.1, if r<0.5,
(r)=1{ a(r—05)"+B(r—05)*+0.1, if 05<r<1, (5.4)
0 otherwise,

b

where o and 3 are some constants satisfying v € C°(0,00) N C*(0,1) and ||¢°]|s = 1.
Figure 5 displays the profile of v(z,y,0)™ ! on |z| < 1.5 and y > 0. When ¢ = 15, Figure 6
shows that vi(-,-,%) # 0 and v4(0,0,¢) = 0 hold at ¢ = 0.04, where v}, is the numerical
solution. The support of v, has a hole at (z,y) = (0,0). When ¢ = 1.5, the numerical
solution becomes concave on its support, and a hole in the support of v;, never appears for
all ¢t > 0 (see Figure 7).

::sﬁo‘,“u f.:.;;‘\‘\‘,'
o l

Fig. 5. The initial Fig. 6. The numerical Fig. 7. The numerical
function solution vhm_l with solution v}T_l with
on |z| < 1.5 and y > 0. c=15 c=15
at t = 0.04. at ¢ = 0.25. -
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