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Similarity solutions for thawing
processes with a convective boundary
condition
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ABSTRACT. An explicit solution of similarity type for thawing in a satu-
rated semi-infinite porous media when change of phase induces a density
jump and a convective boundary condition is imposed at the fized face,
is obtained if and only if an inequality for data is verified. Relation-
ship between this problem and the problem with temperature condition
studied in [8] is analized and conditions for physical parameters under
which the two problems become equivalents are obtained. Furthermore,
an inequality to be satisfied for the coefficient which characterizes the
free boundary of each problem is also obtained.
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1. Introduction

In this paper, we consider the problem of thawing of a semi-infinite partially
frozen porous media saturated with an incompressible liquid when change of
phase induces a density jump and a convective boundary condition is imposed
on the fixed face, with the aim of constructing similarity solutions (for a de-
tailed exposition of the physical background we refer to [5, 7, 12, 14, 18]).
In [8] and [10] (which generalized [19]) similarity solutions are obtained when
a temperature and a heat flux condition are imposed at the fixed boundary, re-
spectively. In this paper, we deal with the same physical situations as in [8, 10]
and we study a one-dimensional model of the problem where the unknowns are
the temperature u(z, t) of the unfrozen zone Q1 = {(x,t) : 0 < x < s(¢),t > 0},
the temperature v(x,t) of the frozen zone Q2 = {(x,t) : © > s(¢),t > 0} and
the free boundary = = s(t), defined for ¢ > 0, separating @1 and Q2, which
satisfies the following equations and boundary and initial conditions (we refer
to [7] for a detailed explanation of the model):
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U = dytgg — bps(t)uy O<z<s(t),t>0 (1)
U = dpUgy x> s(t), t >0 (2)
w(s(t), 1) = v(s(t),£) = dps(t)3(t) £>0 (3)
kpvg(s(t),t) — kpus(s(t), t) = as(t) + Bps(t)(5(t))? t>0 (4)
v(z,0) = v(+00,t) = —A x>0,t>0 (5)
5(0) =0 (6)
kyug(0,t) = il;z(u(O,t) — B) t>0 (7)
with:
ku kp epwew evi

dy = a2 = , dp = a2 = , b= 22 d=—X,

v U puer r E7 prer pucy K

- eprlew —c
p= M, o = epql, 8= pilew = cr)in = edpr(ew —cr) #0.
pw K

where:
€: porosity,

pw and pr: density of water and ice (g/cm?),

¢: specific heat at constant density (cal/g°C),

kp and ky: conductivity of the frozen and unfrozen zones (cal/scm °C),
u: temperature of the unfrozen zone (°C),

v: temperature of the frozen zone (°C),

u = v = 0: melting point at atmospheric pressure,

I: latent heat at u =0 (cal/g),

7: coefficient in the Clausius-Clapeyron law (s?cm°C/g),

p > 0: viscosity of the liquid (g/scm),

K > 0: hydraulic permeability (em?),

B > 0: external boundary temperature at the fixed face x = 0 (°C),

By > 0: temperature at the fixed face x = 0 (°C),

—A < 0: initial temperature (°C),

hg > 0: coefficient which characterizes the heat transfer at the fixed face z =0
(Cal/sz em?°QC).

REMARK 1.1. The free boundary problem (1)-(7) reduces to the usual Stefan
problem when

p=0
since in that case we have the cassical Stefan conditions on x = s(t), i.e.:

u(s(t),t) =v(s(t),t)=0, t>0
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krpvg(s(t),t) — kpug(s(t),t) = as(t)
and therefore from now on we assume that p # 0.

The goal of this paper is to find the necessary and/or sufficient conditions
for data (with three dimensionless parameters) in order to obtain an instan-
taneous phase-change process (1)-(7) with the corresponding explicit solution
of the similarity type when a convective boundary condition of type (7) is im-
posed on the fixed face © = 0 [1, 4, 16, 23, 25]. We remark that the solution
given in [25] is not correct for any data (in particular, for small heat trans-
fer coefficient) for the classical two-phase Stefan problem (p = 0) which was
improved in [20] obtaining the necessary and sufficient condition to get the cor-
responding explicit solution. Furthermore, we study the relationship between
the problem (1)-(7) and the problem studied in [8], which consists of equa-
tions (1)-(6) and the following temperature boundary condition at the fixed
face z = 0:

U(O,t) = By t>0, (8)

where By is the boundary temperature at the fixed face = 0, with the aim of
finding conditions under which the two problems become equivalent.

Recently Stefan-like problems were studied in [2, 3, 6, 9, 11, 15, 17, 21, 22,
24]. The plan is the following: first (Sect. 2) we obtain the necessary and
sufficient condition in order to have a similarity solution of the free boundary
problem (1)-(7) as a function of a positive parameter which must be the solution
of a transcendental equation with three dimensionless parameters defined by
the thermal coefficients, and initial and boundary conditions. We also find
a monotonicity property between the coefficients which characterize the free
boundary and the heat transfer at the fixed face 2 = 0. Then (Sect. 3) we give
the necessary and/or sufficient conditions for the three real parameters involved
in the trascendental equation in order to obtain an instantaneous phase-change
process (1)-(7) with the corresponding similarity solution. We generalize results
obtained for particular cases given in [13, 20]. Finally (Sect. 4), we analize
the relationship between the problems (1)-(7) and (1)-(6) and (8), and we
obtain conditions for data under which the two problems become equivalent.
Furthermore, we obtain an inequality which satisfies the coefficient involved
in the definition of the free boundary of the problem (1)-(6) and (8), which
become the inequality obtained in [19] for the classical Stefan problem.

2. Similarity solutions

We have:
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THEOREM 2.1. The free boundary value problem (1)-(7) has the similarity so-
lution:

By(p,€) + AMhue2 4 (Apre? — B) / 2V cop(—r? + pre) dr
0

( ) thaU (9)
u(x,t) =
9(p: §) + sl

AME? + A erflo€) — AL+ ME2) erf (5-57)

erfe(708)
s(t) = 2bapVt (11)

v(z,t) = (10)

if and only if the dimensionless coefficient & > 0 satisfies the following equation:
G(M,p,y) =y + Ny’ y>0 (12)
involving three dimensionless parameters, N, M and p, defined by:

2 2
_ 2Bpai; R, M= 2dpag;

N
« A

€R, p=2bpeR, (13)

where:

G(0,p) =61 (1= 25102 ) Gro) = a1 4 MPIGalt) >0, (1)

G1(p, )=M peR,y>0, (15)

Ko+ 9(p,y)
Gao _ (6 MeR, y>0, (16)
erfe(yoy) ’ ’
Yy
9py) = / exp(—r® + pry) dr peER,y>0, (17)
0
kuB kFA ku ay
= >0,00=— 2" 50, Kp=—2>0,7%=-2>0. (18
! 20, 2 aapap/T 0 2aho o o (18)

Proof. We will follow the method introduced in [8, 10]. First of all, we note
that the function u defined by:

) x
u(z,t) = @(n) with n = Yau Vi

is a solution of equation (1) if and only if ® satisfies the following equation:

Lo + (n - b”s’(t)x/i) () = 0

2 ay
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Then, if we consider the function x = s(¢) defined as in (11), for some & > 0 to
be determined, we obtain that:

O(n) =C1+ Cy /77 exp(—r? + 2bpér) dr (19)
0

where £, C7 and C5 are constant values.
Therefore, a solution of equation (1) is given by:

z/20uVt
u(z,t) = C1 + Cs / exp(—r? 4 2bpér) dr (20)
0

where C7, Co and & are constant values to be determined.
On the other hand, it is well known that:

oz, t) = Cs + C4erf( (21)

%)
2apvt)’

is a solution of equation (2), where C3 and Cy are constant values to be deter-
mined and erf is the error function defined by:

2 xT
erf(z) = —/ exp(—r?) dr
v Jo o
From conditions (3), (5) and (7) we have that:

Bg(2bp, §) 4 925k ¢ . 2dpa2, 2 — B
9(2bp, &) + Fri— 9(2bp, &) + gri—

)

C _ 2dpag € + Aert (08) _ 2dpaf? + A
3 erfe (0€) erfe (vo€)

and by imposing condition (4), we obtain that the functions s, u and v defined
above by (9)-(11), are a solution of the free boundary value problem (1)-(7)
if and only if the dimensionless parameter { satisfies the equation (12), and
therefore the thesis holds. O

Cy=

REMARK 2.2. The similarity solution (19) is a generalized Neumann solution
for the classical Stefan problem (see [1]) when a convective boundary condition
at the fized face x = 0 is imposed (see [20]).

The following result give us a relationship between the coefficient & which
characterizes the free boundary of the problem (1)-(7) and the coefficient hy > 0
which characterizes the heat transfer at the fixed face x = 0.
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COROLLARY 2.3. If the free boundary value problem (1)-(7) has a unique sim-
ilarity solution of the type (9)-(11), M > 0, and the dimensionless coefficient

& > 0 satisfies:
B

then £ is a strictly increasing function of hg > 0.

Proof. Let us assume that the free boundary value problem (1)-(7) has the
similarity solution (9)-(11). Due to previous theorem we know that the dimen-
sionless coefficient ¢ satisfies equation (12). Since the LHS of equation (12) is

a strictly increasing function of hg > 0, for all y € (0, 1/%), as well as its

limit when y tends to 07:

01

. AM
e (51 (1 - Byz) Gi(p.y) —d2(1 + MyQ)Gz(y)) =& "%

and the RHS of equation (12) is a strictly increasing function of y > 0, we can
conclude that ¢ is a strictly increasing function of hg > 0. O

3. Existence and uniqueness of similarity solutions

Due to previous theorem, in order to analize the existence and uniqueness of
similarity solutions of the free boundary value problem (1)-(7), we can focus
on the solvability of equation (12). With this aim, we split our analysis into
four cases which correspond to four possible combinations of the signs of the
dimensionless parameters M and N.

To prove the following results we will use properties of functions g, G; and
G5 involved in equation (12) which we proved in the Appendix.

THEOREM 3.1. If M > 0 and N > 0 then:

1. If:
A kg
ho > = 23

then equation (12) has at least one solution &, which satisfies 0 < £ <
=
2. If p < 1 then equation (12) has a solution &, which satisfies 0 < & <
\/%, if and only if (23) holds. Moreover, when (23) holds, equation
(12) has a unique solution &, which satisfies 0 < £ < \/%.

Proof. Let M >0 and N > 0.
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1. We have proved in the Appendix that:

. AM2 o 0 p<2
yggloo<1B y)Gl(p,y){ o p>2

and
. 2 _
S (14 My")Ga(y) = +oo.
Then:
. AM 9 B

ygrfoo {51 <1 ~ B Y ) Gi(p,y) — 02(1 + My )G2(y)] = —o0.
Furthermore:

. AM 1)

yl—l>%1+ [51 (1 B By2> Gi(p,y) — 02(1+ MyQ)GQ(y)} = Flo — 2.

kr

Let us assume that hg > % Since this inequality is equivalent to

Vrdrp
I% — 62 > 0, we have that the last limit is positive. Now taking into
account that the RHS of (12) is an increasing function from 0 to +oo, it
follows that equation (12) has at least one positive solution.

Moreover, since:

AM 5
lim & (1 - y2> Gi(p,y) = ?1

lim d&9(1 + My? =4
i, B =, lim, 2(1+ My*)Ga(y) = 02,

. AM 2 _ : 2 _
Jlim 6, (1 - A, ) Crlp.y) = —o0, lim_5,(1 + My?)Cily) = +o0

and
1
— > 09,
Ko~ 7
we have that the LHS of (12) has positive zeros ¢1 < g2 < ---. Thus we

can find a solution £ of (12) such that £ < ¢;. To prove that 0 < £ <
\/%, only remains to note that each ¢ satisfies g < ,/%.

2. Assume that p < 1 and hg > 4 —22—. We know that (see [8]):

7TdF )

0
—G 0 0.
ay 1<pa y) <V, y >
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_92AMy AM )\ 8 B
TG1(p7y)+ <1 —F5Y ) gyGl(P,y) <0, O0<y< A

which implies that (1 — A?MyQ) G1(p,y) is strictly decreasing in the in-

terval (O, 1/ %). Furthermore, ( — ATMyZ) G1(p,y) is negative in the

interval (, / %, +oo). On the other hand, we know from the Appendix
that (1 + My?)Gs(y) is a positive strictly incresing function of y > 0.
Therefore, the LHS of (12) is strictly decreasing in (O, \/%) and neg-

ative in (1 /5, +oo>. We also have that the limit of the LHS of (12)

when y tends to 01 is positive because we are assuming that hy > 4 —E£

B Jmar "
Then, since RHS of (12) is strictly increasing from 0 to 400, we have that

equation (12) has a unique solution £ € (0, ﬁ).

Now, let us assume that (12) has a solution £ € (O, Vﬁ)- Suppose hg

does not verify the inequality (23), that is f(—lo — 93 < 0. As LHS of (12)

is strictly decreasing in (O, \/%), follows that LHS of (12) is negative

in (0, \/%). Since RHS of (12) is positive in (0, \/%) we have a

contradiction. Therefore hg > % \/’% and the thesis holds.

O

REMARK 3.2. The inequality (23) was obtained in [20] for the particular case
p=0.

The following corollary summarizes previous results.

COROLLARY 33. If M >0, N >0, p <1 and hy > %\/IZFTF then the free
boundary value problem (1)-(7) has a unique similarity solution of the type

(9)-(11) and the dimensionless coefficient £ is a strictly increasing function of

the parameter hg on the interval (A ke —I—OO).

B Vrdr’
THEOREM 3.4. If M > 0 and N < 0 then, if:
A k AM
h £ and B

> ——— <,
°~ Brdr IN|
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then equation (12) has at least one solution &, which satisfies 0 < & < \/%.

Proof. Let M > 0 and N < 0. We have that LHS of (12) is positive in (0, ¢1),
where g1 < y/-5-. On the other hand, RHS of (12) is positive in (O, \ /ﬁ)
Since ,/% < ‘—Ibl, we can find a solution £ of (12) which satisfies 0 < £ <
/ B
m. D

THEOREM 3.5. If M < 0 and N > 0 then:

1. If:
A kp
ho > —
0 B\/ﬂ'dF

and the LHS of (12) has positive zeros being ¢1 the smaller one, then
equation (12) has at least one solution &, which satisfies 0 < £ < q;.

2. If:
kr

ho <
0= ’7po

and N < 6o/7| M|,

Sof IS

then equation (12) has at least one positive solution.
Proof. Let M <0 and N > 0.
1. Tt is analogous to the proof of the Theorem 3.1 (1).

2. Let us assume that hg < %\/’% and N < 83/7|M|vyy. From the as-

symptotic behavior of (1 — 4242) Gy (p,y) and (1 + My?)G2(y) when y
tends to +oo (see Appendix), we have that:

lim &1 (1 — A2 y?) G1(p,y) — 02(1 + My?)Ga(y) _

y—+00 y+ Ny3
_ — o/t p<?2
= { _A]MB(%—Q) - 52\/ENVOM p>2
Therefore:
—_— (1= 2892) Gi(p,y) — 62(1 + My?)Ga(y) . Savmol M|

y—r—+oo y+ Ny? N

Then, it follows from the last inequality that the LHS of (12) tends to
400 faster than the RHS when y tends to +00. Now, taking into account

that:
, AM , )
Tim (1 A, ) Gr(p) = a1+ MP)Galy) = 7 — 82 <0,

we have that equation (12) has at least one positive solution.



146 AN. CERETANI AND D. TARZIA

O

REMARK 3.6. When we have the condition hg < % \/,erTF in the classical Stefan

problem with p = 0 we only obtain a heat transfer problem without a phase-
change process [20].

THEOREM 3.7. If M < 0 and N <O then:
1. If:

A kp
ho > =
7 B /rds

and the LHS of the equation (12) has positive zeros being g1 the smaller
one which satisfies:

(a) g1 < \/1/|N|, then equation (12) has at least two positive solutions,
one of them satisfies 0 < & < \/1/|N|).
(b) ¢ = \/1/|N]|, then equation (12) has & = q1 as solution.

2. If:
A kp

ho < =
0 B\/ﬂ'dF

then equation (12) has at least one positive solution &.

Proof. Let M < 0 and N < 0.

\q A_k
1. (a) Assume that ho > 5 =

We have proved in the Appendix that:

. AM - 0 p<2
yBToo(l_By>G1(p,y)_{ too  p>2

and
. 2 _
S (L4 My*)Ga(y) = —co.
Then:
. AM

Jim (o1 (1= 25002) Gulp) - 820+ 2G| = o
Furthermore:

. AM 9 0
ylfél+ [51 (1 -5 ) Gi(p,y) — 02(1 4+ My )Gz(y)} Ko 2.

On the other hand, the RHS of (12) is positive in (0, \ /‘—]{7') and

negative in (, /ﬁ,—koo). Then, since %10—52 > 0and ¢; < +/1/|N|
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we have that equation (12) has at least two positive solutions, one

of them satisfies 0 < £ < ﬁ

(b) Tt is inmediate.

2. Now, let us assume that hy < % \/’::TF. We have:

lim [51 (1 — A;”w) Gi(p,y) — 62(1 + MyQ)Gg(y)} = +00.

y—r—+o00
Furthermore:
AM 01
I I —y — b2(1+ My? = o= — 02
yl,%l+ [51 ( 5 Y )Gl(py y) — o2(1 + My )G2(y)} Ko 02

Taking into account that lim (y + Ny3) = 0 and lim (y + Ny3) =
y—0t y——+o0

—00, since f(—lo — 82 < 0 we have that equation (12) has at least one positive
solution &.

O

REMARK 3.8. Previous results imply that under the conditions specified in each
case it is posible to find a similarity solution of the problem (1)-(7). Moreover,
that solution guarantees a change of phase, that is, AME? < u(0,t) < B.

4. Relationship between the solutions of the Stefan
problem with convective and temperature boundary
conditions

In this section, we analyze the relationship between problem (1)-(7) and prob-
lem (1)-(6),(8) studied in [8], corresponding to a temperature condition at the
fixed face x = 0.

In [8] it was proved that if M > 0, N > 0 and p < 2, then the problem
(1)-(6),(8) has a unique similarity solution of the type:

AM(U2 — BO 2a;\/f
U(x,t)=B —&-7/ exp(—r? 4 prw) dr 24
(%)= Bo 9y)  Jo ( ) (@4
AMw?erf <2a§\/{) +A ( erf(yow) — erf (ﬁ))
V($7 t) = (25)
erfe(vyow)
S(t) = 2way V't (26)

where w is the unique positive solution of the trascendental equation:

G(M,p,y) =y + Ny®, (27)
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with:
G =51 (1- Py )G1<p, )= 621+ My")Ga(M,y) y >0, (28)
ex
Gl(p7 ) p((p ) p€R7y>O,
9(ps y)
(29)

< ky Bo
6, = .

2 a?] (30)

Furthermore, 0 < w <

T

Henceforth, we will only deal with situations in which existence and unique-
ness of similarity solutions of type (9)-(11) for problem (1)-(8) or of type (24)-
(26) for problem (1)-(6),(8), are guarantee.

THEOREM 4.1. If M >0, N >0,p <1 and hg > 5 \/’“L then the dimension-

less coefficient & which characterizes the free boundary of the problem (1)-(7)
satisfies:

A kp
0 < &(ho) < Weo Vho € | 5—F——=,+
E(lo) < oe (Fommt)
where w18 the coefficient which characterizes the free boundary of the problem
(1)-(6),(8) when the temperature condition is given by B.

(31)

Proof. Assume that M > 0, N > 0, p < 1 and hy > %\/IerTF' We know

from Corollary 3.3 that the dimensionless coefficient £ is a strictly increasing

function of the coefficient hy on the interval (% \/’%, —i—oo). We also know

that & satisfies equation (12) which became:

AM )\ ~
5, (1 — Boy2> Gi(p,y) — 62(1+ My*)Go(M,y) =y + Ny*  (32)

when hg tends to +o0o. Only remains to note that this last equation (32) has
a unique solution w., because (32) is the corresponding equation to problem
(1)-(6),(8) when By = B, which has a unique similarity solution under the
hypothesis considered here. O

THEOREM 4.2. If M >0, N >0, p< 1 and hy > 4 \/7 then the similarity
solution (9)-(11) of the the problem (1)-(7), coincide with the similarity solution

(24)-(26) of the problem (1)-(6),(8), when the external boundary temperature
at x =0 is defined as:

2hoay By(p, &) + AMky&?

By =
0 2hoaug(p,§) + ku

(33)
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Moreover, the dimensionless parameters £ and w which characterize the free
boundary in each problem, are equals.

2hooy Bg(p,§)+AMEy&?
2hoau g(p,§)+ku

REMARK 4.3. Note that By is positive since By =
u(0,t), t > 0, and u(0,t) > 0.

Proof. Assume that M >0, N >0, p <1, hg > % \/]::TF and By is defined as

in (33). First of all, we note that function é(M,p, y), given in (28), can be
written as:

~ B AM —~—
Gttp) =01 (= “50" ) Crlp) =106l y>0

Because of the definition of By, given in (33), we have:

By _AM ,_ g(p.0) (1 - 438y%) + 2K (&2 — o)

Then, equation (27) can be written as:

5, (g(p,i) (1 _AM 2) AMK,

9, y) B Y Byg(p,y)

—65(1 4+ My*)Ga(y) =y + Ny°.

(& - y2)> Gi(p.y) 5
3

Now, since & satisfies equation (12), it follows that £ satisfies equation (34).
Therefore, £ coincide with the coefficient w which characterize the free boundary
of the problem (1)-(8). Finally, from elementary calculations, we have that
similarity solutions given in (9)-(11) and (24)-(26) are coincident. O

In the same way that the proof of the previous theorem, it can be shown
the following result.

THEOREM 4.4. If M > 0, N > 0 and p < 1 then the similarity solution (24)-
(26) of the problem (1)-(6),(8) coincide with the similarity solution (9)-(11) of
the problem (1)-(7), when the coefficient which characterizes the heat transfer
at the fized face © = 0 is defined by:

ki (By — AMw?)

h =
™ 2ay(B — By)g(p.w)

(35)

and the boundary temperature B at x = 0 is such that B > By.
Moreover, the dimensionless parameters w and & which define the free bound-
ary in each problem, are equals.
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REMARK 4.5. Note that hq is a positive number since Bo—AMw? > 0 and B—By >
0.

We can conclude now that in the sense established in Theorems 4.2 and 4.4,
Stefan problems with convective and temperature conditions at the fixed face
x = 0 given by (1)-(7) and (1)-(6),(8), respectively, are equivalent when in-
equality (23) is verified by data.

THEOREM 4.6. If M > 0, N > 0 and p < 1 then the coefficient w which
characterizes the free boundary of the problem (1)-(6),(8) satisfies the following
inequality:

Bo - 14]\4(4}2 > 2aUk:FA(B - Bo)
9(p,w) apkyBym 7

VB> By (36)

Proof. Assume that M > 0, N > 0 and p < 1, and let B > By. We know
from Theorem 4.4, that the problem (1)-(7) has a similarity solution of the
type (9)-(11) when the external boundary temperature is given by B and the
coefficient hg is defined as in (35). We also know that the coefficients which
characterize the free boundary in problems (1)-(7) and (1)-(6), (8) are equals,
that is £ = w. Therefore, since 0 < w < 1/%& and B > By, we have that

0<é< %. Then, due to Theorem 3.1, part 2, inequality (23) holds. Only

remains to note that inequality (23) becames inequality (36) when hg is defined
as in (35). O

By taking limit when B tends to 400 into both sides of inequality (36), we
have the following corollary.

COROLLARY 4.7. If M > 0, N > 0 and p < 1 then the coefficient w which

characterizes the free boundary of the problem (1)-(6),(8) satisfies the following
inequality:

By — AMw? - 2ay Akp

9(p,w) apky\/T

REMARK 4.8. For the classical Stefan problem with p = 0 the inequality (37)
for the coefficient w, which characterizes the free boundary s(t), given by (26),

become:
Bo ky |dr
) < TV

(37)

which was obtained in [19].
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5. Appendix

PRrOPOSITION 5.1. For any M € R and p € R:

1. If p < 2 then:

. AM
S (1 Y )Gl(p’ V= .
2. If p > 2 then:
. AM —00 M >0
and
2AM
_ =2
AM Bﬁy !

AM(p—2) 3

— 5 Y p>2

when y — +00.

Proof. Let M and p real numbers.
1. Proof of (38) is an immediate consecuence of the following facts:

lim Gi(p,y) =0 and lim y2G1(p,y) =0 (41)
Yy—+00

Yy—+00

Then, we will prove (41). We split the proof into three cases depending
on the sign of the parameter p.

(a) 0<p<1
Since lim g(p,y) = +oo (see [8]), we have:
Yy——+00

lim Gi(p,y)=0

Yy—r—+o0

On the other hand,

. 2 -1

i (y*Gi(p,y)) =

. Ko 9(p,y) )
lim + = 400
y—rFoo (yzexp((p —1)y?)  ylexp((p—1)y?)

9(p,y)

since lim

— ; 2 —
R W e +00 (see [10]). Then, yl}l_{looy Gi(p,y) =0.
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(b) 1<p<2
First of all, we note that:

9(p,y) = gexp ((ng)z) (erf(2 )+erf< 5 y))

Then:

e (- (-1 -
yl}g}m Koexp(( zgy) ) +)\/j (erf (§y> + erf <2py>) =

The proof of lim y?G1(p,y) = 0 is similar to the previous one.
y—+o00

() p<0
Tt is useful to write G1(p,y) in the following way:

G1(p,y) = [Koexp((1 - p)y*)+

Foo ((-5)7) (- D)) e (50)]

Then, since:

lim [Koexp((l — p)yQ‘)—i—

y——+oo

Fow (1)) (1)) -t (-53)] - o

we have that lim G;(p,y) = 0.
y—>—+o0

The proof of lim y?G1(p,y) = 0 is similar to the previous one.
y—r—+00

2. Now, we have:
lim y*G(p,y) =0. (42)

y—+

In fact:

2p -1 —1)y?
lim Gi(py) = lim (p )gexp((p )Y
y—+oo y—-+oo 5,9(p,)

2 = Dyexp((p — 1)y?)
y—-+oo exp((p — 1)y2) + pyg(p, v)
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and

i ( 2(p — Dyexp((p ~ Dy?) ) _
y=-+oo \exp((p — 1)y?) + pyg(p, )

: 1 y9(p,y)
lim + =0.
y=+oo 2(p— 1)y 2y(p — 1) exp((p — 1)y?)
For the last limit, we are using the fact that lim y9(p, y) =
y—+oo exp((p — 1)y?)

1
—— (see [10]). Then lim y*Gi(p,y) = 0.

Finally, (40) follows from similar arguments.

O
The following result is proved in [8].
PROPOSITION 5.2. We have:
Jim @G = { 75 170 (43)
and
(1 + My*)Ga(y) =~ VTyoMy® as y — +oc. (44)

Furthermore, when M > 0, (1 4+ My?)Gs(y) is an increasing function of

y > 0.
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