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shrinks (0 < r < 1) or expands (r < 0) and appears a region between x = 0 and x = rs(t),
withr < 1. Temperature distributions of the solid and liquid phases and the position of the
two free boundaries (x = rs(t) and x = s(t)) in the solidification process are studied. For

Shrinkage
Expansion three different cases, changing the condition on the free boundary x = rs(t) (temperature
Explicit solutions boundary condition, heat flux boundary condition and convective boundary condition) an

explicit solution is obtained. Moreover, the solution of each problem is given as a function
of a parameter which is the unique solution of a transcendental equation and for two of
the three cases a condition on the parameter must be verified by data of the problem in
order to have an instantaneous phase-change process. In all the cases, the explicit solution
is given by a representation of the similarity type.

© 2009 Elsevier Ltd. All rights reserved.

1. Introduction

Heat transfer problems involving a change of phase due to melting or freezing processes are very important in science and
technology [1-5]. These kinds of problem are generally referred to as moving-free boundary problems which have been the
subject of numerous theoretical, numerical and experimental investigations. A lot of work have been done to investigate the
phase-change phenomenon in almost all its aspects. We can see a large bibliography on the subject given in [6]. Particularly,
the density difference between phases has more and more experimental and analytical research interest [7-9]. For example,
the difference in densities is of importance in static casting processes for an overall design of the size and shape of the mold,
because phase-change materials with a few exceptions normally shrink during solidification and hence the detachment of
the liquid from the mold wall results in a concave shrinkage surface due to gravity.

In the following we take into consideration a similar model as the one presented in [10,11] in order to obtain explicit
solutions for a free boundary problem in which shrinkage or expansion occurs. We consider a one-dimensional solidification
of a pure substance which is initially in liquid state in a bounded interval [0, []. Initially, the liquid is above the freezing
temperature, and cooling is applied at x = 0 while the other end x = [ is kept adiabatic. At the time t = 0, the temperature
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of the liquid at x = 0 comes down to the freezing point and solidification begins, where x = s(t) is the position of the
solid-liquid interface. As the liquid solidifies, it shrinks or expands and appears a region between x = 0 and x = rs(t),
wherer = ‘”p;m =1- z—z is a parameter, and p; is the density of the region i (i = 1: solid; i = 2: liquid). Observe that
r < 1 and it could be possible for this parameter to take negative values (if r € (0, 1) the substance shrinks; if r < 0 it
expands). Eventually all the liquid solidifies, which is in accordance with some experiments. We consider the temperature
distribution of the liquid and solid, and the position of the two free boundaries in the solidification process. Furthermore,
we suppose that the pre-existing phase is at rest and the forming phase moves.
The governing equations are

82u1 8u1 . 8”1
o — (X, t) = — (x, t) +15(t) — (x,t), 71s(t) <x<s(t), t>0. (1.1)
0x? at 0x
ou =2 (1), st)<x t>0 (12)
oy—— (X, t) = — (x, 1), <x, t>0. .
> ox? at

where u;(x, t) is the temperature, «; is thermal diffusivity, k; is thermal conductivity, p; is the density in region i, (i = 1, 2),
and r is the parameter presented above.
The boundary and initial conditions are

Uy (+00,t) = uy(x,0) =B > u*, (1.3)
ui(s(t), t) = uy(s(t), t) = u*, (1.4)
kit (s(0), £) — ko (s(£), t) = p1Ls(t) (1.5)

where u* is the freezing temperature, L is the latent heat of fusion by unit of mass.
In Section 2, we consider the problem (1.1)-(1.5) plus the following temperature condition on the left boundary given
by:
u(rs(t),t) =A, t>0 (1.6)
where A is a constant such that A < u* < B.
In Section 3, we take the problem (1.1)-(1.5) plus a heat-flux condition on the left boundary given by

k1%(rs(t), t)y = Q0 (1.7)
0x

Vit
Here % denotes the prescribed heat flux on the boundary x = rs(t) which is a condition of the type imposed in [12], where

it was proven that the heat flux condition (1.7) on the fixed face x = 0 is equivalent to the constant temperature boundary
condition (1.6) for the two-phase Stefan problem for a semi-infinite material with constant thermal coefficients in both
phases. This kind of heat flux at the fixed boundary x = 0 was also considered in several applied problems, e.g. [13-15]. We
will prove in Section 4 that the free boundary problems (1.1)-(1.5), (1.6) and (1.1)-(1.5), (1.7) are also equivalent.

In Section 5, we study the problem (1.1)-(1.5) plus a convective cooling condition on the left boundary given by

ho
Jt
where hyg is the coefficient which characterizes the dependent-time heat transfer coefficient given by % and ug is the

external temperature (1y < u*). The boundary condition (1.8) was considered in [16,9,17] for the classical Stefan problem.

In [10] a similarity solution was obtained by assuming the void thermal resistance proportional to its size. In [18], the
solution of the two-phase problem was obtained by using the method of matched asymptotics not including the effect of
shrinkage or expansion. In [19] the numerical solution of a similar problem was obtained, with a convective condition by
applying the method of perturbation analysis. In [20] it was studied a one-phase free boundary problem for a PDE system
in a domain which shrinkage occurs.

Finally, in Section 6 we find the equivalence between problems (1.1)-(1.5),(1.6)and (1.1)-(1.5),(1.8), and the equivalence
between problems (1.1)-(1.5), (1.7) and (1.1)-(1.5), (1.8).

In the text we will use the error function erf defined by

BU]
k1§(rs(t), )= — @ (@rs(t),t) —uo), (1.8)

erf (x) = 2 /x exp (—z°)dz, x>0 (1.9)
77y

and the complementary error function erfc which is defined by erfc(x) = 1 — erf (x).

The goal of this paper is to determine the temperature distribution of the solid and liquid regions and the position of the
two free boundaries in the solidification process with either shrinkage or expansion, in rs(t) < x < s(t),t > 0,0 <r < 1
or r < 0 respectively, in three different cases, changing the condition on the boundary x = rs(t). Moreover, the solution
of each problem is given as a function of a certain parameter which is given as the unique solution of a transcendental
equation. Furthermore, we study which conditions must be satisfied on the parameters of each problem in order to have
an instantaneous phase-change process. In all the cases, the explicit solution is given by a parametric representation of the
similarity type. Other problems in this subject are also given in [21-25].



1948 M.F. Natale et al. / Nonlinear Analysis: Real World Applications 11 (2010) 1946-1952

2. Solidification of a pure substance with a temperature condition at x = rs(t)

We consider the problem (1.1)-(1.5) plus the temperature boundary condition (1.6). The partial differential equations,
Egs. (1.1) and (1.2), can easily be transformed into ordinary differential equations [26], since a non-dimensional similarity
coordinate y can be found:

X
y= W, (2.1)
where «; is the thermal diffusivity of liquid region and A is a dimensionless unknown coefficient to be determined.
The solutions are sought of the type:
u(x,t)=601@y), r<y<l1 (2.2)
U x,tH)=06,y), y=>1 (2.3)
then the free boundary s(t) of the problem (1.1)-(1.6) must be of the type
s(t) =2xJot; t>0 (2.4)
and the problem (1.1)-(1.6) yields
MOt (y—1O, =0, r<y<T (2.5)
20,2
O] +2)%y0, =0, y>1 (2.6)
O;(+00) =B (2.7)
O1(r) =A (2.8)
01(1) = O(1) = u* (2.9)
k10 (1) — k05 (1) = 222y p1L. (2.10)
It is easy to see that from (2.5)-(2.9) we can obtain
erf ( z—fk(y - r))
(91(y)=A+(u*—A) erf( el r)), r<y<l1 (2.11)
aq
@z(y):B—(B—u*)%, > 1. (2.12)
Now, we have to consider here the condition (2.10) which implies that A must be the solution of the following equation:
Uix) =dkx), x>0 (2.13)
where
g = W =A F2< Rzl —r)x), x>0 (2.14)
p1Ll Ta0) o
D(x) =x+ MH(X), x>0 (2.15)
ap1ly/m
Fi(x) = exp(—x’) Fy(x) = exp(—x) (2.16)

erf (x)

Cerfe(x)
In [27] it has been proved that
Fi(0t) =1, F1(400) = 400, Fi(x) >0, x>0
F(0T) =400, F(+00) =0, F(x) <0, x>0
so we have that ¥ is a strictly decreasing function for x > 0, with the properties ¥;(0") = 400, ¥;(+00) = 0; and @ is

a strictly increasing function for x > 0, with the properties ® (0") = ’32(/731:55), @ (4-00) = +o00. Then, there exists a unique

solution A of the Eq. (2.13) and then we have the following theorem:

Theorem 2.1. Eq. (2.13) has a unique solution A > 0. Moreover, the free boundary problem (1.1)-(1.6) has an explicit solution
given by
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o (it (i 7))

up(x, t) = A+ (u* —A) , o rs(t) <x<s),t>0 (2.17)
erf ( z—f)\(l - r))
erfc ( =%
1 (x, t)=B—(B—u*)W, x>st), t>0 (2.18)

erfc (\)
and the free boundary s(t) is given by (2.4) where the coefficient X is the unique solution of Eq. (2.13).

Remark 2.1. In the particular case r = 0 we have the classical Neumann solution 2] for the two-phase Stefan problem.
3. Solidification of a pure substance with a heat-flux condition at x = rs(t)
In this section we consider problem (1.1)-(1.5) with the heat-flux boundary condition (1.7) [24,25,12]. We can work as

before, transforming this free boundary problem into a system of ordinary differential equations through a non-dimensional
similarity coordinate y = It is easy to see that the free boundary must be of the type

2 F
s(t) = 2u/ast (3.1)
where u is a dimensionless constant to be determined. We obtain:
97+ (y—r1) O] =0, r<y<1 (3.2)
20,42
0] +2u*y0, =0, y>1 (3.3)
©,(+00) =B
o
olr) =21V (3.5)
k1
01(1) = (1) = u* (3.6)
k191(1) — ky©5(1) = 20 p1 L. (3.7)

From these equations we get

Oy(y) =B— (B— *)M, > 1, (3.9)
erfc ()
where © must be the solution of the following equation:
U(x) =d(x), x>0, (3.10)
with @ (x) is given by (2.15), and
Wy (x) = quj/oTz exp (—Z—?(l - r)2x2> , x>0. (3.11)
Taking into account that ¥, is a strictly decreasing function for x > 0, with the properties ¥, (0%) = oL f ¥, (+00)
ky (B—u*)

which can be summarized in:

= 0; then Eq. (3.10) has a unique solution w if and only if mlf > i

Theorem 3.1. If

ks (B — u*
0o > % (3.12)
2

holds, then Eq. (3.10) has a unique solution i > 0. Moreover, the free boundary problem (1.1)-(1.5), (1.7) has an explicit solution
given by

_ oy BovTen 2] —
ui(x, t) =u G (erf (\/;M(l )) erf <\/7 (211««/07 r))o (3.13)

rs(t) <x <s(t), t>
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erfc (2 f@>
erfc ()
and the free boundary s(t) is given by (3.1) where the coefficient 1 is the unique solution of Eq. (3.10).

u(x,t) =B — (B —u*) , x>5s(),t>0 (3.14)

Remark 3.1. It is important to remark that the inequality (3.12) does not depends onr < 1(0 < r < lorr < 0).
Furthermore, in the particular case r = 0 we have the results obtained in [12].

4. Relationship between heat transfer problems with temperature and heat flux at x = rs(t)

Now, we consider the solution u;(x, t) of the problem (1.1)-(1.5), (1.7) given by (3.13). Computing u;(rs(t), t) and we

have:
uy (rs(t), ) = u* — q"—”k”o“ erf (,/"%(1 - r)) = Ao(p) < 1r* (4.1)
1 (051

which is constant in time.
If we replace A by Ap(1t) in condition (1.6) and we solve the free boundary problem (1.1)-(1.6) we obtain the following
similarity solutions:

e (/i (v 7))

iy (x, ) = Ao() + (u* — Ao()) f( T )) , 1s(t) <x<s), t>0 (4.2)
er 22 —-r
a1
erfc
iy (x, t):B—(B—u*)erjgcz(i‘f), Xx>st), t>0 (4.3)

and s(t) = 2X4/ayt is the free boundary. The unknown coefficient A must be the solution of the following equation:

ky (B — u*
\/ozijrkl (u* = Ao()) F> <\/Z>j(1 - r)k) =ayp1lr + %ﬁ ). (4.4)

Theorem 4.1. Under the hypotheses (3.12) the solution 1 of Eq. (3.10) is also solution of Eq. (4.4),ie., u = A
Proof. We have:
Jis a solution of Eq. (4.4)) &

Ll A F(/ 1—PA)=r+ kG-
& O(]Olzﬂ' ol (u* —Ao(w) Fy (1-r1) )— AN 1) <
o erf(/— (1—r)>F</(1—r)A>—A+W_1”F(A)¢>
p1L~/ ot1'u 2 o - Ay o1l !

Wy () = & () & uis a solution of Eq. (3.10)

e, u=Axr 0O

As a consequence of Theorem 4.1, we can translate inequality (3.12) for qq for the free boundary problem (1.1)-(1.5),
(1.7) to an inequality for A for the free boundary problem (1.1)-(1.6), that is to say,

ki (u* — A) ky (B —u*)
Jraerf (/21 -nh) Tz

that is the inequality

[t ky (u* —A)
1—r) 46
erf ( —2(1-1) > Ky (B — 1) (4.6)

which is valid for problem (1.1)-(1.6).
This quotation makes sense when the right hand side of the equation is less than one, that is to say:

qo = (4.5)

Corollary 4.1. When data for the free boundary problem (1.1)-(1.6) verifies the inequality

k1 (u* —A)

2
BV (47)
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then the coefficient A of the free boundary (2.4) satisfies the inequality
1 ki (u*—A
A< Nt (1WA Joa ) (48)
1—1rV a k2 (B—Ll*) o

5. Solidification of a pure substance with a convective condition at x = rs(t)

In this section we consider the free boundary problem (1.1)-(1.5) plus a convective cooling condition given by (1.8) where
hy is the coefficient which characterizes the dependent-time heat transfer coefficient [16,9]. If we define

X

= 5.1

Y 28 /oyt (5.1)

where «; is the thermal diffusivity of liquid region, we obtain
ky + J7ar ho erf (27 e /gi)
up(x, ) = ug + (u* — up) et orst) <x <s(t), t>0 (5.2)
ki + /maq hg erf( Z—f’;‘(l — r))
erfc (—’(‘1 )
Us (X, t):B—(B—u*)ﬂ, x>s(t), t>0 (5.3)
erfc (§)

s(t) =26 /art, t>0 (5.4)
where the unknown dimensionless coefficient £ must be the solution of the equation:

Ui(x) = ®P(x), x>0 (5.5)
with @ (x) is given by (2.15), and

@ 2,2
v —u) h exp(——z(l—r)x)
W) = ’ o) ho - a . x>0 (5.6)
o o
ALV 1t fran o erf (/21— x)
So, we can have the following theorem as before:
Theorem 5.1. If
k, (B —u*
b 2 (B —u™) (5.7)

> 2 "7
07 Jmag (U — up)
holds, then Eq. (5.5) has a unique solution & > 0. Moreover, the free boundary problem (1.1)-(1.5), (1.8) has an explicit solution
given by (5.2), (5.3), and the free boundary s(t) is given by (5.4) where the coefficient & is the unique solution of Eq. (5.5). Plus,
the temperature on the left free boundary x = rs(t) is constant for all t > 0 and ug < u,(rs(t), t) = Const. < u*.

Remark 5.1. It is important to remark that (5.7) does not depend onr < 1(0 < r < 1lorr < 0). Furthermore, in the
particular case r = 0 we have the results obtained in [16,9].

6. Relationship between heat transfer problems with a convective condition and a temperature condition or a heat
flux condition at x = rs(t)

Summarizing, we have the following results, which may be proved in much the same way as in Section 4:
Theorem 6.1. Under the hypothesis (5.7) the solution & of Eq. (5.5) is also solution of Eq. (4.4), i.e, £ = A

Corollary 6.1. Suppose that uy < A < u* < B. When data for problem (1.1)-(1.6) verifies the inequality
kqy/ax (u* — A) (U* — up) 1
<

6.1
ko /o1 (B — u*) (A — up) (6.1)
then the coefficient A of the free boundary (2.4) satisfies the inequality
1 l *—A) (ut —
A — (B (B (u )W —Uo) Jaz (6.2)
1—r [0%) k2 (A—U()) (B—Ll*) o

Theorem 6.2. Under the hypotheses (3.12) the solution & of Eq. (5.5) is also solution of Eq. (3.10), i.e,, £ = p.
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Corollary 6.2. When data for problem (1.1)-(1.5), (1.8) verifies the inequality
ko (B—u*) [oq
ki (u* —ugp) Y o
and hg verifies the inequalities

ho (U* — u, 1
1< o( o)«/ﬂOé2<

ko (B — u*) 1 — k@) fay
kq(u*—up) \/ o

(6.4)

then the coefficient & of the free boundary (5.4) satisfies the inequality
ho (U* — up) / k
af (([2ea—n) <MW —wvre 1 ki (6.5)
o k2 (B—u*) hOQ/T[Oll
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