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ERROR ANALYSIS OF A SEMIDISCRETE NUMERICAL SCHEME
FOR DIFFUSION IN AXTALLY SYMMETRIC SURFACES*
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Abstract. We analyze a semidiscrete numerical scheme for approximating the evolution of
axially symmetric surfaces by surface diffusion. The fourth order equation is split into two coupled
second order problems, which are approximated by linear finite elements. We prove error bounds for
the resulting scheme and present numerical test calculations that confirm our analysis.
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1. Introduction. In recent years motion by mean curvature has been exten-
sively studied from the computational point of view. However, the related curvature
flow of motion by the surface Laplacian has received far less attention in the numerical
analysis literature. The geometrical problem is to find a time-dependent surface T'(t)
evolving according to the law of motion

(1.1) V =Appk on I'(¢),

where V' and x denote, respectively, the normal velocity and the mean curvature of
the surface. Our sign convention is that x with respect to the outer normal is positive
for spheres. The Laplace-Beltrami or surface Laplacian operator for I' is denoted by
Ar. This evolution has interesting geometrical properties: if I'(¢) is a closed surface
bounding a domain §2(¢), then the volume of (¢) is preserved and the surface area of
['(t) decreases. It is known that for closed curves in the plane or closed surfaces in R3
balls are asymptotically stable subject to small perturbations; see [9], [10]. However,
it is also known that topological changes such as pinch-off are possible [11], [13].

Equation (1.1) is referred to as a surface diffusion equation because it models the
diffusion of mass within the bounding surface of a solid body. At the atomistic level
atoms on the surface move along the surface due to a driving force consisting of a
chemical potential difference. For a surface with constant surface energy density the
appropriate chemical potential in this setting is the mean curvature x. This leads to
the flux law

pV = 7dinj y

where p is the mass density and j is the mass flux in the surface, with the constitutive
flux law [12], [14]

j = —DVFK.
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Here, D is the diffusion constant. From these equations we obtain the law (1.1)
after an appropriate nondimensionalization. The notion of surface diffusion is due to
Mullins [14] and for a review we refer to [2].

In applications one is interested in the stability of so-called whiskers, which are
axially symmetric cylindrical bodies of small diameter with respect to their length;
see [15], [3], [1], and [16]. We shall be concerned with an axially symmetric cylindrical
body, whose boundary

I'(t) = {x € R®|x = (x,r(x,t) cos ¢, 7(x,t) sinp), z € [0, L], ¢ € [0, 27]}

evolves by surface diffusion. We assume that the radius r is a smooth positive func-
tion, which is periodic in x, so that r(0,t) = r(L,t). In these coordinates the mean
curvature of T'(¢) is

(1.2) K

1 Trg _ 1 B Ty
77’«/1+r%_ /1+7~a2037m/1+r926 <\/1+r%>x’

while the normal velocity and surface Laplacian of the mean curvature of the surface,
respectively, are given by

v Tt Ark 1 ( TRy >
= ) rk = .
V1412 r\/l—l—r% \/1—|—r§, .

It follows from these two equations that r satisfies the quasi-linear fourth order para-
bolic problem

(1.3) = 1<W> in I x (0,77,

(1.4) r(0,t) = r(L,t) in (0,77,
k(0,t) = k(L, t) in (0,7,
r(-,0) =19 in I,

where I = (0,L) and & is given by (1.2). The initial function rg is assumed to be
periodic and positive.

Our concern in this paper is the analysis of a finite element discretization based
on the above natural splitting of the fourth order problem into two coupled second
order equations for the radial variable r and the mean curvature k. We note that
[4] proposed a similar second order splitting scheme and used R = 72 and & as the
variables. Our principal result is an error estimate for the spatial discretization, which
is actually attained in numerical experiments.

The paper is organized as follows: in section 2 we introduce the numerical scheme,
prove the local existence and uniqueness of the discrete solution, and formulate our
main error estimate. This result is proved in section 3, while section 4 contains
numerical tests.

2. The discrete problem. As already mentioned in the introduction, our dis-
cretization of (1.3) is based on the idea of splitting the elliptic part, which is of fourth
order, into two second order operators. This is similar in spirit to the second order
splitting techniques proposed for the numerical approximation of the Cahn—Hilliard
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equation in [8]. To begin, we deduce from (1.2)

1 T rr
2.1 = — ad =+/1 2| —=_ .
A (W) Vi (Wn%)m

Thus (1.3) and (2.1) allow the variational formulation

(2.2) /Irrtnd;v = [ Thale g, Vn € H;er(f)

11472

«Ca
(2.3) /rﬁ(dm— /\/14—7“2 Cdx + T dx V¢ e HY,, (),
\/7 P
where H}., (I) = {n € H'(I)|n(0) = n(L)}. We employ (2.2), (2.3) in order to
define a semidiscrete scheme using linear finite elements to approximate r and k. Let
O=zg<a1 <---<ay=0L,hj :=2;—x;_1, and h := max;<;<n h;. We shall make
an inverse assumption of the form

(2.4) h < ph; Vji=1,...,N,
where p > 0 is independent of h. The space of linear finite elements is defined by
Xy :=A{¢n € C°U) | $hjjz; 1.2, € P11 < j < N, ¢4 (0) = ¢u(L)}.

Our discrete problem now reads as follows: find ry, s : [0, 7] — X}, such that

(25) /’I’hT’h tnhdl‘ = / ThBh,zTih, Ld Vnh € Xy, t e (O,T],

,/1+rh

(2.6) / riknCpde = / 1473, Cuda + / ThThaChe g V¢ € Xp,t €[0,T],
I I

1/1—|—7‘

where I;, denotes the Lagrange interpolation operator.

LEMMA 2.1. There exists Tp, > 0 such that (2.5)—(2.7) has a unique solution
(rh, k) € CH[0,Th); X1, x X3) satisfying %min[OVL] ro < rp < 2maxpg ) o in [0, L] x
[07 Th] .

Proof. Choose a smooth globally Lipschitz-continuous function 8 : R — R with
the properties 3(s) = s for %min[O,L] ro < s < 2max(, ) o, %min[o’L] ro < B(s) <
4dmax[ o for all s € R. We first consider the following modified problem: find
Thy kp ¢ [0, T] — X} such that

(27) Th(O) = I}ﬂ’o,

(2.8) /5 Th)Th,MhdT = /Thmh alihe g Vi € X, t € 0,7,

,/1+Th

@0 [ Bemads = [\t o / Ihalhe g e, e Xt € (0,7,

,/1-1-7“

Denoting by %1, ...,%y the usual nodal basis of X}, we can represent (rp, K) as

N N
(2.11) ra(ot) = > 0, k() =Y k(Y
j=1 j=1

(2.10) rh(O) = IhTo.
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and write r(t) = (ri(t),...,7n#)T, £(t) = (k1(¢),...,kx(t))T. In view of the prop-
erties of 5 we may rewrite (2.9) in the form k(t) = G(r(t)) with a Lipschitz-continuous
mapping G : RY — R¥. Inserting this into (2.8) and using again the properties of 3,
we may write this relation as

r'(t) = Fe(1), (0) = (ro(z1),...,ro(an)),

with a Lipschitz-continuous F' : RN — RM. The existence and uniqueness of r on
some interval [0,T}] follows directly from the theory of ODEs. The corresponding
functions r, and kp, given by (2.11) will then solve (2.8)—(2.10). Since 71,(0) = Ipro
and by making T}, smaller if necessary, we may assume that = s ming 7o < rp <
2maxp 7o in [0, L] x [0,T}] so that, in view of the propertles of B, (rp,kp) also
solves (2.5)—(2.7). 0

Using n, = kp, in (2.5) and {j, = rp, in (2.6) and taking the difference of the
resulting equations, we obtain

r
0:/1/1+T}21’m Th,td1'+/rhrh7xrh,tx / n hx
I Iy 1+, ,/1+rh
ThES
/rh,/lJrrhxder/ b
Tt ,/1+r

Thus

i Thk hx
(2.12) sup /rh,/1+r§zdx+/ / ————dxzdt < C(ro).
0<t<Ty JI ’ 0 /1+r

Before we formulate an error estimate for the scheme (2.5)—(2.7), we state a local
existence and uniqueness result for the continuous problem.

THEOREM 2.2. Suppose that ro € HﬁeT(I) is strictly positive. Then there ex-
ists To > 0 such that (1.3)—(1.6) has a unique solution (r,k), which satisfies r €
L>(0,To; Hy,o (1)), e € L2(0,To; HZ,,.(1)), and r(x,t) > 0 for all (x,t) € I x [0, Tp].
Proof. A similar result was proved in [11] for a formulation of (1.1) in terms of
the distance function to a fixed reference curve. Since the resulting equation has the
same structure as (1.3)—(1.6), the methods employed in [11] can be applied to our

situation. 0

We denote by [0, Timax)s Tmax € (0,00] the maximal time interval on which the
solution from Theorem 2.2 exists and fix T < Thax. Then there exist constants
0 <cop<Cpand M >0 (depending on T') such that

(2.13) c<r< 007 |T:1:‘ < CO on [0>L] X [07T]7

T
(214) sup ||’I“(.,t)||?r_14(1) +/ ||Tt||%12(l)dt S M2.
t€(0,7T) 0

Combining these bounds with (1.2), (1.3), and the inequality || f| zo ) < C||flla (1),
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we note for later use
(2.15)  [[&(, )l 1oy FIEC O 2y e (D)l 2y < C - uniformly in ¢ € [0, 77,

where C' depends on L, ¢g, Cy, and M.

Our main result is the following error estimate, the proof of which will be given
in the next section.

THEOREM 2.3. There exists an hg > 0 such that for all 0 < h < hqg the discrete
solution (ry, kp) exists on [0,T] and

T
(2.16) sup ||(7’—7“h)(t)||%1(1)+/ Hli—lﬁ:hH%p(I)dtS Ch?.
0<t<T 0

The constant C' depends on L, T, cy,Cy, M, and p.
3. Proof of Theorem 2.3. Let us define

T}, :=sup {t € [0,T]| (rp, kr) solves (2.5)—(2.7) on [0,¢] and

1
50 <rp <20, |rhe| <20 on [OJ]}-

By choosing T}, smaller if necessary (in order to satisfy the bound on 7 5), we may
deduce from Lemma 2.1 that 7}, > 0. Our aim is to show that 7}, = T for small h.
This will be achieved by proving the bounds (2.16) on [0,7},], which will enable us to
continue the discrete solution. By the definition of T}, we have

1 .
(3.1) 5¢0 <r, <2Cy, |rpzl <2Con [0,L] x[0,T}).

In what follows, we shall denote by C a constant which may depend on L, T, ¢y, Cy, M,
and p. Additional dependencies of C' will be stated explicitly. We start with a useful
auxiliary lemma.

LEMMA 3.1. Letv € H}

per

Th
‘/Urrtdx—/vrhrh,tdx
T I

Proof. Fix t € [0,1,) and denote by Qp, : L2(I) — X}, the following weighted
projection: for a given u € L%(I) let Qu € X} be defined by

(I),t € [0,T3). Then we have for e >0

<ellkg = mnalzacn + CellvllFn

+ Ch? + Cllr — 7l 1y

(3.2) / rnu Cud = / rmQuuCede  VGu € X
I I
We claim that

(3.3) llu—Qnullr2(r) + bllue — (Qrw)all2(ry < Chllugllrzy — Yu € Hy,, (I).

To see this, we first note that (3.1), (3.2), and an interpolation inequality imply

C|
50 / lu— Qnul?* < /T’h(u — Qnu)(u — Qupu) = /Th(u — Qnu)(u — Ipu)
I I !
< 2Co|lu — Quullp2(ry hllusl L2 (1),
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which yields the first part of (3.3). In view of (2.4) we have that |[vaz|r2) <
Ch™|vp |l L2(ry for v, € Xp, and therefore

[uz — (Qru)zllz2ry < lue — (Inw)allLzry + [|(Inw)e — (Qnu)all L2 (1)
< 2llug |l z2(ry + Ch™ M| Inu — Quull L2 (n)
< 2|ug L2y + Ch*l(”“ — Ihullz2(r) + |lu — QhU”LZ(I))
< Clluallr2(n

where we used the bound on [|u — Qul[z2(r). This proves (3.3).
Next we infer from (3.2) and (2.5) that

/vThT'h tdr = /thrhrh ydr = /Thm”” (@n). dr  Yve H, (D).

/71 n rh per

If we combine this relation with (2.2), we may continue with

/—vrrtdxf/vrhrhtdx
/rnm (") /rhmhz Qnv)z
V1i+ 7"2 N

ThgU  Thg? — TzTh

do+ | ——" d
- — X —F—— RV X
/1412 12 r/T+r2 °F

T T
+/ h — = Kh,z(Qnv)zde
1 \/ 142, VIt

N Qnv)pdx + [

r
+/Im(ﬁh’w_ﬁz \/7
5
> S

1=

In view of (2.13), (2.15), and (3.1), we then have

— ), dx

=

[151] < C/I ol (Ir =l + lre = raol)dz < |lol72 ) + Cllr = rull 1y,
|S2] < llvallZey + Cllr = mullZar)-
Next, (2.15) and (3.3) imply

Th r
S3 S/ - Kz| + |Ehe — Kz|) | (Qrv)e| do
A e L )1(Quv)s]

< C/(|r —rn|+ |re = The|) [(Qnrv)a| dz + C’/ |ke — K| [(Qnrv)e| dz
I I
< ellwe = mnall i + Cellvallzzry + Clir = rallin g
and similarly,

|S4| < €llka — )+ CellvzlZ2r)
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Finally, integration by parts, (1.3), (2.15), and (3.3) yield

_/1<\/%> (Qnv — v) dz

< Chllvgllzz Il 2(ry < Ch? + Clloal|Zz(ry

|S5| =

Collecting the above estimates concludes the proof of the lemma. 0

As a first application of the above result we derive a differential inequality for the
L?-error.

LEMMA 3.2.

1d )
5l = all3ary < ellwa -

Proof. Clearly,

2 (1) + OgHT — T'h||?r{1(]) + Ch2

1d
(3.4) 5%”7“ - th2L2(I) = /I(r —rp)(ry — rp)de
1 1
= / —(r —rp)rrde — / (r —rp)rprpde.
r 1Th
If we apply Lemma 3.1 to the function
1 .
v: T—(rfrh)(gt) for t € (0,17),
h
the result follows. O

The main part of the proof of Theorem 2.3 consists in controlling the H'-
seminorms of r — r, and k — k. The idea is to mimic the argument which led to the
a priori estimate (2.12) in such a way that it can be applied to the difference between
exact and discrete solution. This suggests using ny, = Ipk — K, ¢ = Ipre — Thy in
the error relations satisfied by r — r,, kK — k. In order to derive these relations we
use n =1np € Xp, in (2.2) and ¢ =, € X}, in (2.3) and take the difference with (2.5),
(2.6), respectively. This leads to

(3.5) / (rre = rarne)mndz = — / e hEhe )y pdz Vi € X,
I I

2
\/1+T \/1+Thz
(3.6) /(TK—ThIih Chda:—/ (V1+712 - 1+rhm Cndx

1

ThThos
+/ hh, Chedr Y € Xp.
I

\/1+r2 \/1_,_7%?

LEMMA 3.3. We have for all e > 0

d 1,r! T 1
(B7) — [ ru|y/1+77, — Thala + 2 / — k) lde
dt Jg ’ V1+r2 1/1+7’h

< Ce|k - ’*hH%{l(z) + Ce(L+ Irell mzcn)lr — rh”Hl(I) +Ch?(1+ ||7"t||%{2(1))-
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Proof. Using ¢, = Ipry — rp in (3.6), we obtain

3.8 /T“_T“ Ipry —r dl‘:/ 1472 - 1+r2m Ipre — rpe)de
(3.8) 1( nkn)(Inre = Tt I(ﬁ \/T)(ht hit)

™
+/Th . (Pt — Thote)dx
I

\/1+T2 \/1+Th

Tz
+ /I(r - rh)m(m — Thtz)dT

ThTh,z
+ Inre) e — Tez ) dex.
I\ Jreag ) s

Note first that the second integral can be written as

T Th
/ h - - Ptz — Thotz)dx
I

\/1+712 \/l—l—rhw
B 0 ThaeTz + 1
,/ 6t(,/l—i— Th 7ﬁ+r§ )dw

Th,x Th,x Tx 1+ T2Th,x Tz
+/Thrt7w - + - dl‘
I

Vit fieer, Vit 14 VI

d Thaote + 1 Thaete + 1
=— |7 1+7‘2m—’7 dm—/rh, 1+r2m—’7 dz

dt Jr (V " \/1+r;i> ;Y SV

Th,x Th,x Ty 1+ TxTh,x Ty
+ [ mhres — dx.
I

VIt e, ViER 1R Vs

Integration by parts together with (1.2) implies for the third term in (3.8)

Tz
/I(r — Th)TT%(Tm — Th )T

= _ ~/I(TI — rh’z)ﬁ(rt —rp)de — /I(r —rp) (ﬁ) (re — rpe)de

Tz rhzrx ]-
=— | riry —The)——=dx+ | 7 Vl—i—r%dw—
~/I t( & )\/1+T% I ot /1 7.2

1
—f(r=rp)—F—=(rt— T dx—l—/r—r K(ry —rhe)de.
~/I( h)’)" 14,2 Tg(t h,t) I( n)E(re h,t)

Inserting the above equations into (3.8), we derive

d rh:vrw+1
3.9 rk — ) Ipre —The)de = — [ 7 \/HT—’i dzx
( >/1< nbn)(Inre = Thit) dt/, h( e m)
r
+/ 1+r3—mlhrdx—/r(m—rh,m7366593
I(\/i h,) t It )m
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+ / Th,a Th,x Ty 1+ TzTh,x Tr
Tt —
TR V=i S, T irE 1+ Jiie2
1
— /1(7" — rh)ﬁ(rt —rp)de + /I(r —rp)k(ry — rpe)de

ThTh,x
+ IL x T a:d
Awera Jren) (el

Let us next insert ny, = Ik — Kk, into (3.5):

(3.10) /(rrt —rprhe)Ink — kp)de
I
TRy rhtha:
= ((Ihﬁ)m — /ih’m)d.%'
~/I \/1 + 72 \/1 + rh =
TRy ThRh,z
- Ke— (Ipk)z)dx
/I \/1+T2 \/1+7"hl ( x ( )LC)

/ Hhac
\/]‘+rh£

_/ " — "h /{m(lﬁm—lih’x)dl'.

Combining (3.9) and (3.10), we obtain

d Thaole + 1 8
sa1) G [ U= ek [, e
( ) dt s h( h,x 1+7’2 1_A'_7~hm h z::
where

S = /(rmfrhnh)(fhrt fr;m)d:c—/(rrt —rprhe)(Ink — kp)de
I I
/(T*Th) (ry — e )de,
/ V142 — ,/1+rh — Th) 7“7_73 dz,
¥ V1412

Th,x Tz 1+ T2Th,x Tz

Y \/1‘*‘7“2 \/1—1—7“ \/1+T% L+r3 1+02

~ 1
S :/r—r —————(ry — rpt)dz,
4 1( h)r 1+r2( t hit)

x

S5 = /I(\/l +1r2— /1477 ) (re = Inry)de,
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g TTx ThTh,x
5o = _/I \/1 + 172 N ((Ihrt)z - th)dx,

Vit

& TRy ThRh,z
Sy = /I \/1 — - (/@,J - (Ihn)x)dx,

~ r Th
Sy = — / = — Ky (Ky — Khg)d.
AV 140,
The terms S, . . ., Ss have been organized in such a way that each of them is quadratic

in an appropriate difference. To see this, let us examine them in more detail. First,
S Z/(m — Thkn)(re— The)d —/(W‘t = Tnrhe) (K = Kp)de —/(7‘ = r)K(re = The)dw
I I I
+ /(rn —rpkn)(Ipre — ry)de — /(Trt —rprpe)(Ipk — k)dx
I I

= —/ re(k — kp)(r —’I"h)dl‘—F/(’r‘li —rpkn)(Inre — Tt)dx—/(rrt —rprhe)(Ipk —K)dx
I I I
=A; + Ay + Ag.

Using an interpolation estimate, (2.15), and the continuous embedding H'(I) —
L*°(I), we obtain

| A1 + Aa| < Cllrell2(plls — snllez I = rrlloe ) + ChllreellLzyllre — rknll 2

< ellk = mnllTapy + Cellr = rallFnry + Ceh®|[reall72 (1

while
A3 = /(Ih"i — K)rnrhde — / Q(Ih“ — K)rryde + /(Ih:‘i — k) (T*h - 1)r7‘tdac.
I T I r

We infer from Lemma 3.1 with v = k — Ik and well-known interpolation estimates
that

|As| < €llre — Bnallzry + Cellk = Inkll3n gy + Ch? + Cllr — rallin o
+Crell L2y llr = rrlloes ()& — InkllL2(n)

< €llke = Bnallgacry + Ch?(|KllFr2 () + Cllr = rall o ry-
Recalling (2.15), we conclude
91| < ellr — “h”?ql(z) + Ce|r — Th||%11(1) +Ce(1+ \|7”tacH%2(1))h2~

Next, observing that

q

(3.12) \/1+f12—\/1+p2—(q—p)\/T7q2 < C(qg—p)? Vq,p € R,

we obtain

95| < Clirdllipepllre = rnelZzry < Clrel g lire = ozl 22 -
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Let us now examine Ss. A short calculation shows

p___r 4 _l4pg ¢
VIt J1+p2 J1+¢ 1+¢ /1+¢
P+ @) (VI+p* = V1+¢) —*V1+p2(p—0q)

e

(\/1+p2—\/1+q2—(p—q)\/1p+7p2>

_ P
V1+¢>\/1+p?

L p-g
VIt (1+p2)

which implies in view of (3.12)

(P*(1+¢*) — *(1 +p%)),

D D q 1+pg ¢
‘ < Clp-9?

— + —
Vit J1i+p2 1+ 1+¢ 1+ ¢

for all p, ¢ € R. Therefore,

193] < Clireallzenllre = rhaliemy < Clirtslla pllre = raellzar)

If we write
~ 1 Th
Si= | (r—ry)———=(ry —rp)dz = | —vrrde — [ vrprpde
I ry/ 1412 T I
s . T—Th
with v = /LT and apply Lemma 3.1, we deduce
2
~ 2 r—7"Th 2 2
|S4‘ S EHK% — Hh,x”L?(I) + Ce ﬁ + Ch + C”T’ — ThHHl(I)

V + rx Hl(I)

< ellte — wnalZz(ry + Cellr — rallip ) + Ch%
In view of interpolation estimates, Young’s inequality, and (2.15),

15| < Chllriallzz(pllre = rhell 2y < Ch?real|F2ry + Cllre = el 72 (1)

|S6| < ChllriasllL2 @y Ir = rulla (1) < CR?[Peaell 20y + Clir = rallFia s

|S7| < Chl|Kagll L2 (||5a 1y + lr = rulla )
S 6||K,z — Hh,w||i2(1) + C€h2 + C”T — Th||?{1([)
Finally,
|Ss| < €llia — KnallT2ry + Cellr — rallFr -

If we insert the above estimates for 51, e Sg into (3.11), the result is

d Tz +1
— | 7 1/1+r2$ Thata + % dx +/ I{hx dx
dt J; ’ V1t+r2 /1+Thx

< Cells = mnllip 1) + Ce(U+ lIrellzzy)llr = rallz 1y + Ce(L + el ))h?,

which completes the proof of the lemma. ]
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Remark 3.4. (a) In order to interpret the integral

Thaetz +1
3.13 r 14+r2 — 222 |dx
(3.13) fir (v e T T2 )
occurring in (3.7), we note that
1 . 1 .
v= 7(—7"1,(:05 ¢, sin ¢), vy = 7(—7’]1@,008 ¢, sin gZ))
L+7r7 J1+rE
are the unit outward normals to
I'(t) = {x e R®|x = (z,r(x,t) cos ¢, r(z,t)sin ),z € [0, L], ¢ € [0, 27]},
Ta(t) = {x € R? |x = (1, ra(z, £) cos ¢, ra(z, £) sin ), € [0, L], ¢ € [0, 2]},

respectively. Observing that dS = ry, /1 + r,%’m dzdg is the surface element on I'y, a

short calculation shows that

Thote +1 1 / 9
r 1_|_712 _ =~ \dr = — |2 % ds.
/] h(\/ h,x /1 7_’_ T?E ) o’ - | h|

A similar relation was used in [5], [6] in an error analysis for the mean curvature flow
of graphs.

(b) Under the conditions (2.13) and (3.1), the expression (3.13) is equivalent to
72 = 7h,2l[ 1)~ To see this, note that

Thate +1

V142
(,/1—5—7“%796\/1—1—7"2— (Thore +1)) 1/1—|—7‘fmC 1+72+ (rpere + 1))
VI+r2( ,/1+rhx L4124 (Fhere + 1))

— Th, a:)

1—|—1"2 1/1+Thm 1+72 4+ rhxrx—kl))

which implies

Co 9 / 5 ThaTe + 1
3.14 Ty — Tha < [r 1+r;,, — ——— |dx
BM) ez elina = ) h(‘/ he T At 2

< OO”T.’I: - Th,,x”%[l(]),

-

since

1< VI+02(\ 1473 1412+ (rhors +1))
< VITH12(\ 1472 T+ 72+ /1477 /T +72) < 2(1+ C3)4/1+4C3.

It remains to derive an estimate for ||x — kn| £2(1).-
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LEMMA 3.5.

Ik = &nllzy < C(lr = rallaay + ke = Bnzllzzay + h).-

Proof. Clearly,

/rh(/@' — kp)?dx

I

= —/I(r —rp)k(k — kp)dx —|—/I(r/<: —rpkp)(k — Ipk)de —|—/I(7“/£ —rpkn)(Ink — kp)dx.

Using (3.6) in order to rewrite the third integral, we deduce

/Th(n — kp)2da = — /I(r — rp)klk — )z + /I(m — ki) (5 — Tyw)dz

I

—|—/(Ih/$—/$h)(\/1+ r%—,/l—i—r,zl_m)dx—i—/ \/:TI ThThe (Ink—rp) dx
I ’ I

ARV

< Cllr = rullzzplls = w2y + C(HT —7rullz2n) + Ik — ’fh||L2(I)) |k — InkllL2(r)
+C||Ipk — IihHLZ([)HTz —Tha

221y + Cll(Ink)e — KnellLzlr — ol @
< ellk = mnllTary + Cellr = rallFn ) + Ceh® + Cllke = fnall7z (-

Here we have again used (2.15). Choosing ¢ = ¢ and recalling (3.1), we complete the
proof of the lemma. a
We are now in position to complete the proof of Theorem 2.3. Combining Lemmas

. T
3.2, 3.3, and 3.5 and (3.1), we obtain with A = EW e

1d 9 d Thate +1 9
% - e Jiar2 =l T g Mk — #ne
th”” rrllz2n + dt//‘h( T Tr2 > T+ MKz — Fnallz2

< Cellte = knalla(ry + Ce+ lIrellm2m)lir = rallfp gy + Ce(U + Irellzpe ) )h*.

Choosing e sufficiently small and recalling (3.14), the function

1 Tz +1
o) = 510 =) Oscr + [ 70 <\/1 Frie - ﬁ) (t)da

satisfies

(3.15) ¢'(t) + %H@ ~ fna

22(ry < C(L+|Irell 2 )P + C(L+ [lrel 2y o (8),
0<t<Ty.

Now, (2.7) and (3.14) yield ¢(0) < Ch?, so that Gronwall’s lemma implies

T T
¢(t) S Ch2 <1 +/ ||7't||§{2(1)dt> exp (/ C(l + ||7't||H2(I))dt>; 0 S t S Th.
0 0

Therefore,

(3.16) sup ||(r = ra) @)l (1) < Ch,
0<t<Ty,
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and, using (3.15) together with Lemma 3.5,

T,
(3.17) /0 Il — knllF pydt < Ch?.

We can now prove that T, =T. If not, we would have Ty < T'; the smoothness of r,
(3.16), and an inverse estimate then would imply that

I =) Ol < OV, 0<t<T,

which combined with (2.13) would give

3 3 3
1% <rp < 5007 |7h,2| < 500 in I x [0,T}]

provided that h < hg and hy is sufficiently small. However, then we could extend the
discrete solution to an interval [0, T}, + ¢] for some § > 0 with

1 .
500 <r,< QCO, ‘Th,$| < 200 in I x [O,Th —|—6],

which contradicts the definition of Tj,. Thus Tj = T for h < hg and (3.16), (3.17)
imply our result.

4. Numerical results. We use the notation
ri(t) = ru(xj,t), w;(t) = rn(zj,t), 7=0,...,N,
2.
0 (1) = /B2 + () =151 (8)% G =1, .

The spatially discrete problem (2.5), (2.6) then is translated into the following system
of ODEs. By a dot we denote the time derivative. For numerical tests we shall use
an additional right-hand side f which we include in the equations here.

]
6

. 1 h; .
(ijl + Tj)?’jfl + (6]7”j1 + 5(11] + hj+1)7"j _’_736+1 Tj+1)7‘j

h; . rj_1+7; ri—1tr Ty
+ jgl(rj+rj+1)7"j+1_j;j’€j_l+< : ; o Jq j+1>’@
i I jH
T+ T4 1
— ki1 = (@i (o ) fim s+ aiea (i) fig)s
dj+1 2
. hs 1 h;
gj(Tj—l n Tj)nj_l + <63Tj_1 + i(hj + hj+1)rj—|—36+1rj+1>lij
h; ri_1+T; ri_1+r; T+
+ j+1 (Tj+rj+1)ﬁj+1+urjil — ( Jj—1 J+ J ]+1>7"J
5 4 q; dj+1
T+ Tt
L =g+ g
gj+1

(4.1)

for j=1,...,N, t € (0,T], with periodic boundary conditions and initial condition
r;(0) = ro(x;), j = 0,..., N. For the right-hand side term involving f we have used
a simple integration formula and the notation f;1 = f(zj+xj41)/2).
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The time discretization is done via a semi-implicit scheme which also linearizes
the problem. Furthermore we use mass lumping at suitable positions. Let 7 > 0
be the time step size and M = [T'/7]. For a generic function w we denote by w™
(0 < m < M) the evaluation on the mth time level: w™ = w(-,m7). The fully
discrete scheme then reads as follows.

Algorithm 4.1. Let r? =7ro(z;), 7=0,...,N. Form=1,..., M solve

1 m— m m—
;(hj+hj+1)Tj 1(T‘ - 1)

m—1 m—1 m—1 m—1 m—1 m—1 m—1 m—1
i +7; W Ti_y T n s +7ria o T + 7 o
m—1 j—1 m—1 m—1 J m—1 j+1
4a; 4a; dj+1 dj+1

1 _ _ _ _ _ _
= ST TS R T D),

(hj + hj+1)7";7171,‘<;;-n
1

m—1 m— m—1 m—1 m—1 m—1 m—1 m—1
+rj71 + T o Tilq + T N T + Tit1 oy T; + i1 m
m—1 Jj—1 m—1 m—1 J m—1 J+1
4q; q; dj+1 dj+1
_ m—1 m—1
=4 +q511

foryj=1,...,Nym=1,..., M.
In every time step a linear system for " = (r7*,..., %) and ™ = (k7" ..., &%)
of the form

1
(42) 7Mm—1£m T Sm—lﬁm :Qm—l
T

9

(43) Mm—lﬁm _ Sm_lﬂm _ dmfl

has to be solved. Here M™~! is a suitable mass matrix, S™ ! is a stiffness matrix, and
¢~ d™ ! are right-hand sides depending on the quantities of the (m—1)st time step
with built-in periodic boundary conditions. Note that the time discretization is semi-
implicit with respect to the position r but is fully implicit with respect to curvature
k. The linear system (4.2), (4.3) was solved by inserting the second equation into the
first one, which leads to the following linear system for r"™:

(44) <1Mm—1 + Sm—l(Mm—l)—lsm—1> ﬂm — Qm—l _ Sm—l(Mm—l)—ldmfl.
-

Note that the matrix M™~1 is a diagonal matrix. The system (4.4) was solved by a
conjugate gradient method.

For all computations we have used uniform spatial grids h; = h with h as indi-
cated.

We test the scheme with a known continuous solution. We choose

r(z,t) = (14 0.25sin7(z — 1))(1 4 0.125 cost)

on the interval I = [0,2] for T' = 1 and calculate the corresponding right-hand side
f from (1.3) and (1.2). Now we are able to compute the error between continuous
solution 7, x and discrete solution r}*, x;* and calculate the experimental order of
convergence from the errors for two grids. As time step size we have chosen 7 = 0.1h2.
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TABLE 4.1
Absolute errors in various norms and experimental orders of convergence (in brackets) for the
test problem for the choice T = 0.1h2.

N | h Ir = rallpoo any | 6 = BnllL2
20 0.1 0.3010 2.2669

40 0.05 0.1544 (0.96) 1.1693 (0.96)
80 | 0.025 | 0.07784 (0.99) | 0.5892 (0.99)
160 | 0.0125 | 0.03903 (1.00) | 0.2952 (1.00)
320 | 0.00625 | 0.01953 (1.00) | 0.1477 (1.00)

TABLE 4.2
Absolute errors in various norms and experimental orders of convergence (in brackets) for the
test problem for the choice T = 0.1h.

N | h " — rallpoony | Ik — mnllLzcan)
20 | 0.1 0.2575 2.2597

40 | 0.05 0.1399 (0.88) 1.1672 (0.95)
80 | 0.025 0.07363 (0.93) 0.5886 (0.99)
160 | 0.0125 | 0.03790 (0.96) 0.2950 (1.00)
320 | 0.00625 | 0.01922 (0.98) 0.1476 (1.00)

The results are shown in Table 4.1. We measured the errors

I = rallLeeo,my,mr )y and & = &nllL2om),m1 (1)

The results confirm the error estimates in Theorem 2.3 precisely. A quite astonishing
result is that these convergence results experimentally also hold in the case of linear
coupling of time step size and spatial grid size (see Table 4.2), in particular, that
no stability problems arise even though the scheme is only semi-implicit. This is in
some sense similar to the case of mean curvature flow, for which in [7] stability of a
semi-implicit scheme was proved without any time step restriction.

In [3] it was shown that solutions of axially symmetric surface diffusion may
exhibit the following dynamical behavior: After an initial rapid decay, some pertur-
bations slowly grow in amplitude and finally lead to pinch-off. We recomputed an
example from [3], for which the initial surface is given by

lx) + sin (?m)) z € (0,nm).

Figure 4.1 shows the rapid decay of perturbations for m = 10. For better visibility
we scaled the graphics vertically by 100.

For m = 14 we show the long time behavior of the solution r» = r(z, ¢). In order to
make the dynamical behavior more transparent we plot the solution in Figure 4.2 for
t € [0,10] and in Figure 4.3 for ¢ € [20,27.861]. We have used 400 nodes and a time
step size 7 = 0.1 h2. Note that our error analysis is only valid as long as r is bounded
away from zero. For calculations near the pinch-off singularity we adapted the time
step according to 7 = 0.1 h? min(o 4] 7’2, a criterion which was found experimentally.
Finally, we computed the solution of axisymmetric surface diffusion for the initial
surface given by

(4.5) ro(z) = 1+ 0.05 (sin (m +

(4.6) ro(z) =1 — 0.95 |z| sin % z e (~1,1).

Here we have used 500 spatial nodes and a time discretization as in the previous
example. The results are shown in Figure 4.4.
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YTRYEI

Fi1a. 4.1. Ewvolution of the initial surface given by (4.5) with m = 10, n = 8 for t = 0.0, 0.01,
0.1, vertically scaled by 100.
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F1G. 4.2. Evolution of the axially symmetric initial surface given by (4.5) with m =14, n =4
under surface diffusion. The horizontal axis runs from 0 to 4w, and the vertical azis is scaled by
100. Time steps t = 0.00, 0.0014, 0.10, and 10.0.
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15 15 15
1

05 0.5 0.6
15 15 15
0 0 0

F1G. 4.3. Ewvolution of the axially symmetric initial surface given by (4.5) with m =14, n =4
under surface diffusion. The horizontal axis runs from 0 to 4w, and the vertical axis is scaled by 10.
Time steps t = 20.0, 25.0, 27.0, 27.75, 27.86, and 27.861.

2 2
1 1 -1 1 -1
2 2
\//\
-1 1 -1 1-1

1

Fic. 4.4. Evolution of the azially symmetric initial surface given by (4.6) under surface diffu-

sion. Time steps t = 0.00, 6.26 - 10~7, 7.59 - 1076, 6.97 - 10—, 6.45- 1073, and 9.82- 10~ 2.
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