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Abstract

We investigate the convergence of an implicit Voronoi finite volume method for reaction- diffusion
problems including nonlinear diffusion in two space dimensions. The model allows to handle hetero-
geneous materials and uses the chemical potentials of the involved species as primary variables.
The numerical scheme uses boundary conforming Delaunay meshes and preserves positivity and
the dissipative property of the continuous system. Starting from a result on the global stability of the
scheme (uniform, mesh-independent global upper and lower bounds), we prove strong convergence
of the chemical activities and their gradients to a weak solution of the continuous problem. In order to
illustrate the preservation of qualitative properties by the numerical scheme, we present a long-term
simulation of the Michaelis-Menten-Henri system. Especially, we investigate the decay properties of
the relative free energy and the evolution of the dissipation rate over several magnitudes of time,
and obtain experimental orders of convergence for these quantities.

1 Introduction and model equations

In a bounded domain 2 C R? we consider m species X,, with initial densities U,, which underly diffusion
processes and undergo chemical reactions. The relation between the densities w,, of the species X,, and
the corresponding chemical potentials v,, is assumed to be given by Boltzmann statistics, i.e.,

Uy, =uy,e”, v=1,...,m. (1.1)

The reference densities u,, may depend on the spatial position and express the possible heterogeneity
of the system under consideration. For the mass fluxes j,, we make the ansatz

Jjv=—-D,(-,e", ..., " )u,Vv,,= —D,u,e" Vo, v=1,...,m, (1.2)

with diffusion coefficients D, : {2 x R™ — R which are allowed to depend on the space variable and
the state variable. To describe chemical reactions we introduce a finite subset R C Z7" x Z!'. Each

pair (a, E) € 'R represents the vectors of stoichiometric coefficients of a reversible reaction, written in
the form

a1Xy + -+ am Xy = 1 X1 + -+ B X

According to the mass action law, the net rate of such a pair of reactions is of the form k(& 3) (a& - aﬁ),

where k(& ) is a reaction coefficient, a,, := exp(v,) corresponds to the chemical activity of X,,, and



a® :=[]-; a%. The net production rate of species X,, corresponding to all accruing reactions is
R,(-,e", ... e"m) = Z kapy(a® — a®) (B, — o). (1.3)
(a,B)ER

The stoichiometric subspace S is defined by

S=span{a—3: (a,8) € R}

and its orthogonal complement is denoted by S*. Our reaction-diffusion system consists of m continuity
equations. Considering no flux boundary conditions on I' = 0€) we obtain the following system of partial
differential equations:

ou,
ot

+V-5—R,=0inRy xQ, n-j5,=0o0onRy xT, (14

u,(0)=U, inQ, v=1,...,m.

The aim of the paper consists in a study of a discretization scheme (Euler backward in time and Voronoi
finite volume meshes in space) of Problem (1.4). It is strongly desired to retain the analytic properties of
the continuous problem also in the discretization scheme.

For the introduced nonlinear reaction-diffusion system we prove the convergence of the discretized
solutions to a weak solution of the continuous problem for arbitrary, even anisotropic boundary con-
forming Delaunay-Voronoi finite volume meshes. Basic ingredients are energy estimates and uniform
strictly positive lower and upper bounds for the discretized densities as proven in [8].

Convergence studies of discretization schemes for nonlinear PDEs are an ongoing research topic. In [7]
the convergence of a reaction-diffusion system including the fast reaction limit is studied. The work of [1]
proves convergence of a nonlinear degenerate chemotaxis model. Furthermore, in [6] the convergence of
a gradient scheme for nonlinear parabolic equations is demonstrated.

In Section 2 we collect the general assumptions concerning the data of the continuous problem and give
a summary on results obtained so far for the continuous problem. Section 3 starts with the description
of the discretization, introduces the prolongated quantities, summarizes results obtained so far for the
discrete scheme and gives some uniqueness result for the discrete problem. Our main results concerning
the convergence of the scheme are proved in Section 4. We start with a-priori estimates in Subsection
4.1 from which we derive in Subsection 4.2 the existence of a converging subsequence and prove that
the limit is a weak solution of the continuous problem. Finally we derive strong convergence results.
The paper is closed by a numerical example involving the Michaelis-Menten-Henri kinetics. Besides the
concentrations of the different species, we investigate the decay properties of the relative free energy and
the evolution of the dissipation rate, and obtain experimental orders of convergence for these quantities.
In Appendix A we collect some results needed in Section 4.

2. The continuous problem

2.1. General assumptions on the data
We formulate basic assumptions with respect to the data of the problem, cf. [15, 11].

Definition 2.1 (Reaction order, cf. [11]). A source term of a reaction is of order n, iff there exists a smallest
number n € N such that there exists a constant ¢ > 0 with

LR CRTOI G S (RS o)
Va € R™, Y(a, B) € R.

We study the problem under the following assumptions:



(A1) Q C R?is a bounded polygonal domain, T := 0.

Let m € N be given and R a finite subset of Z'}' x Z'!'. For all (cr, 3) € R the reaction rates
kiap) : 8 x R™ — Ry satisty the Carathéodory condition and there exist real constants 0 < ¢y,
¢, < oo such that ¢, < k(awg)(:c, y) < ¢, faa. x € Q,Vy € R™. Source terms of reactions are
at most quadratic.

The diffusion coefficients D,, : 2 x R™ — R, satisfy the Carathéodory condition and there exist
constants 0 < ¢p, ¢p < oo such thatcp < D,(x,y) < ¢p, faa x € Q,Vy € R"™ and
v =1,...,m. Finally, w,, U, € L*°(Q) and there exist constants 0 < ¢, ¢z < ccand 0 < ¢,
¢y < oo such thatc; < uy(x) < ég,andcy < Uy (x) < ¢y, resp. faa. x € Qandv =1,...,m.

Remark 2.2. These technical assumptions (A1) allow us to handle a general class of reaction-diffusion
systems, including heterogeneous materials and nonlinear diffusion processes. Heterogeneous materials
can be found quite often in the modeling of biological or chemical processes involving different phases (see
[3]). Therefore, we assume the dependence of the diffusion coefficients and the reaction rate coefficients
on the spatial variable. For example, a different state of matter or a different background material leads to
coefficients which are spatially dependent in a maybe non smooth way.

The dependence of the diffusion coefficients on the state variable is motivated by problems like those
considered in [10, 9]. For example, recombination reactions of Shockley-Read-Hall, Auger type, and mole
fractions, see [11, 33, 21, 14], contain reaction rate coefficients depending on the state variable. Sometimes
enzymes have more than one binding side where the reactivity of a docking place is influenced by the num-
ber of free bindings (in biochemistry the behavior is called allosteric regulation). From the modeling point
of view this leads to reaction coeflicients which depend on the concentration of an regulating molecule,
see [26].

The assumptions on the space dimension and on the reaction order are technical to obtain existence
and boundedness results in a general class of problems as in [11] for the continuous problem. Note, that
only the source terms of the reaction terms are restricted, the sink terms may be large.

2.2. Summary of results for the continuous problem

Letu := (u1,...,Un),v := (v1,...,0y)anda := (ai, ..., ay) denote the vector of densities, chemical
potentials and activities of all species. Let us introduce the Gelfand triple X € Y = Y* € X*, where

X = H'(Q,R™), Y := L*(Q,R™), W= X NL®(Q,R™).

Moreover, we define the operators A : W — X*, E : X — X* by

(Av,v) = / (Z D,u, e Vv, - VU, — R,,(e”)v,,) dux,
2 v=1

- (2.6)
<mw:z/mwmvax
v=1"9
In the setting of (A1), a weak formulation of (1.4) can be stated as follows: Find (u, v) such that:
uw'(t) + Av(t) = 0, u(t) = Eu(t) faa. t € Ry, u(0) =T, } P)
u € H! (Ry, X*), ve L (Ry, X)N LRy, L®(Q,R™)).

Such problems have been investigated e.g. in [20, 15]; the papers [11, 12, 17, 18, 19] deal with electrically
charged species. The papers [11, 12, 16, 17] consider more general state equations than (1.1). We shortly
summarize results for (P) obtained in two space dimensions.

If (u, v) is a solution to (P) then

um—Ueu:{wex%Qwﬂghlmes}vnw. 2.7)

geeey



Therefore, if u* = tlim u(t) exists, then necessarily u* € U + U. According to [11, 17] there exists
— 00

a unique stationary solution (u*, v*) to (P) additionally fulfilling uv* € U + U. This (u*,v*) is a ther-
modynamic equilibrium of the system. The free energy along solutions to (P) decays monotonously and
exponentially to its equilibrium value [16, 20].

If the source terms of all reactions are of maximal order 2 then all solutions (u, v) to (P) are globally
bounded, especially the particle densities are positively bounded away from zero (see e.g. [19]).

Considering regularized problems, finding a priori estimates which do not depend on the regularization
level, and solving the regularized problems the existence of solutions to (P) is shown in [19, 11]. Unique-
ness results for (P) can be obtained by standard arguments, if the diffusion coefficients do not depend on
the state variables. For cases with diffusion coefficients depending on the state variable we refer to [11].
In three space dimensions there are similar, but weaker results available, see [20, 11].

3. Discretized reaction-diffusion systems

3.1. Voronoi finite volume discretization

The solutions of reaction-diffusion systems preserve some quantities like mass (invariants, cf. (2.7)) and
positivity. Therefore, the aim is to respect the conservation of these quantities by the approximated solu-
tion. The finite volume method has been developed by engineers to study systems of conservation laws.

In the following, we work with Voronoi meshes, which represent a class of admissible finite volume
meshes [5]. In the following, we will assume that the Voronoi meshes M are derived as dual grids of
boundary conforming Delaunay triangulations 7. The Delaunay grids will be used for piecewise affine
interpolation by P finite element functions.

Our notation is basically taken from [15] and visualized in Figure 1.

.

Figure 1: Notation of Voronoi meshes M = (P, V, )

Let Q be an open bounded, polygonal subset of R, A Voronoi mesh is defined as triple M = (P, V), £).
Here, P denotes a family of grid points in (2, V denotes a family of Voronoi control volumes and € denotes
a family of faces in R. The number of grid points is denoted by M = #P.

The corresponding control volume K of each grid point zx € P is defined by

K={zeQ:|z—zx|<|r—2xr] Ve € P, xp # oK }.

The set of all neighboring control volumes of K is denoted by Ny (K). The Lebesgue measure of each
control volume K is denoted by | K| and the mesh size of M by
size(M) = sup diam(K).
KeVv
For two different K, L € V the one-dimensional Lebesgue measure of K N L is either zeroor KN L =&
for one o € £. Here the symbol 0 = K| L denotes the one-dimensional face between the control volumes
K and L and m, is its Lebesgue measure.



We introduce the subset £;,,; C £ containing all interior faces. Further, we introduce for all K € V the
subset £ C Eing, such thatVo € Eg IL € Ny(K) : 0 = LN K.

The Euclidian distance between two neighboring grid points x i, 1, € P over thefaceo = K|L € E;yy
is denoted by d,,.

Remark 3.1 (see [15]). Let M = (P, V, ) a Voronoi mesh. The dual (P, 7") of a Voronoi mesh consists
of a family P of grid points in Q) and a family 7 of triangles and is called Delaunay triangulation if any
circumcircle of a triangle T' = (xx, x1,x ) € P> does not contain any vertex x5 € P withz; € T. A
Delaunay triangulation is called boundary conforming iff the circumcircles of all triangles with 7N # ()
do not contain any grid pointzy € P,x; ¢ T.

A Voronoi mesh is derived from a Delaunay triangulation by the intersection of half spaces and hence
convex. If the domain consists of more then one material and the interfaces are aligned to the triangle
edges of the Delaunay mesh, then all subdomain triangulations have to be boundary conforming.

Definition 3.2 (see [13]). Let Q be an open bounded, polygonal subset of R? and M = (P,V,€) a
Voronoi mesh.

e The symbol Xy, (M) denotes the set of all piecewise constant functions from €2 to R which are
constant on every Voronoi control volume K € V. The constant value of w;, € Xy (M) on the
control volume K € V is denoted by wg.

e Letp > 1. The discrete LP— norm of wy, € Xy(M) is defined by

1/p
lwnl» = (Z |K||wa”> :
Key

e The discrete H! semi-norm of wy, € Xy,(M) is defined by

\whﬁp’M = Z Tylwg —wi|?, Ty :=

d,
o=K|LEE;nt

Here wy and wy, are the constant values of wy, in the control volumes K and L. The term T, is the
so called transmissibility across the edge o = K| L, see [5]. The full discrete H'— norm is given by

2 2 2
lwnllrr m = [wnln g+ lwnllze-

We prescribe the approximation of a function f : 2 x R™ — R by

1
i) = /K f(x, ) de,

where K € V. In this context we introduce the approximation of the diffusion coefficients and the reaction
terms on a Voronoi cell K € V by

1 1
D,k (- :/ D,(x,-)dzx, R,k (- :/ R, (x,)dz, (3.8)
0= [ Dot 0= [ Bl
and analogously the approximation of k(, g) -

The corresponding piecewise constant function can be estimated from above and below by the upper
and lower bound of the continuous function. For K € V we denote by

1
ul) —/ uy(z)dx = |Kluyg = Uyi e |K|, T,x = / Uy (x) dx
K K| Jk



the mass of the v—th species in K and by u, i the constant density on K. For every species X, v =
1,...,m, we introduce the discrete initial values by

UK ::/ Uy(z)dz, K eV.
K

The space-discrete version of the continuous problem (P) is obtained by testing with the characteristic
function of K. Using Gauss theorem, we derive the approximated flux term

/ V~jl,dx—/ g, onxdl~ Y —TYI Z(yr, k) (Vur, — Vuk),
K 0K

0‘=K|L€5K
where
- forx
Z(x,y) = »v7 g P ayeR, (3.9)
e’ forx =y

represents the logarithmic mean value of e” in the interval [z, y|. In the following we write Z7 = Z (v,1, Uy k)
foroc = K|L € Eyppand Dy = Dy (e15 ... eUmK). With this definition of Z7 it is possible to switch
between a gradient in potentials and activities, i.e. the discrete version of Va, = a,, Vv, holds. The sym-
bol Y7 defines an averaging of D, %, over the edge 0 = K|L, which is symmetric in K and L, and is
given by

DZIK + Dl/L Uy + Uyl

Y = 5 5 , o= K|L.
By D,k wemean D, i = D, (e"¥ ... e"mK). Following [15], we use the notation
Uy, = ( )K€V7 u = (ula 7um)7 UK = (UVK)V—1>
= (VWwK)Kevs v=(v1,...,Vm), Vi = (VK )p=1,
(UK)K€V7 U:(U17 '7Um)7
ag = (eUVK)IT/n:h a, = (e VK)KGV? v = 17 ,m
Furthermore, we define the scalar products
m
<uuavu>]RM = Z |K|UVKUZ/K7 U U RMm = Z ul,,'v,, RM -
Key v=1

Definition 3.3 (Time discretization). Let S = [0, 7] C R} be a finite time interval. A time discretization
of S is defined as a strictly increasing sequence of real numbers (t,)N_, with to = O and ty = 7. The
time step is defined by

1) =ty —ty 1 <oo for m=1,...,N

and the largest possible time step is denoted by t55y =  sup t((;n).

n=1,...,N
A discretization of the whole domain Q = S x 2 is defined by the tuple D = (M, (t,))_, ) and the size
of the discretization is denoted by size(D) = max{size(M), sx }. In the convergence proof we consider
size(D) — 0. We introduce the operator E : RMm _, RMm by

Bv = (e KDy )

which maps in every control volume the chemical potential of every species to its mass. Furthermore we
define A : RMm _y RMm by

Av = N LY Z(ver — vuk) — | KRy (€75) . (3.10)
o=K|Lefk Kev,

v=1,...m



Using these definitions we state the discrete version of (P) by: Find a tuple (u, v) such that

wll)-lloct) 4 Av(t,) = 0, u(ty) = Bo(t,), n=1,...,N
¢ (Pp)
u(0) =U.
The discrete weak form of A is given by
<121\’U, w>RMm = Z Z TJYVJZg(UVL - UVK)(wVL - wl/K)
v=1 U—K|L€Sint (3 11)

— Z Z |K|Ryk (e"8 )wy Yo, w € RMm™,
v=1 Key

We associate the discrete (vectorial) solutions (u, v) to (Pp) piecewise constant functions (uy, vy) and
call them solutions to (Pp), too.

Remark 3.4. In all proofs, real constants C' > 0 with different meaning are numbered consecutively.
The constants only depend on the data (lower bounds of the diffusion coefficients, upper bounds of the
reaction rate constants, lower and upper bounds of the reference densities and initial values), see (A1)
and not on the discretization, unless otherwise stated.

Concerning vectors w € R¥, k € N we use: By writing w > 0 we mean w; > 0 resp. w; > 0 for
i=1,...,k. Bylnw we denote (Inw;)*_,, and by e the vector (¢“#)¥_, is denoted.

Moreover the symbols 51, Sz and S3 have a local meaning and differ from time to time. Generally
these terms arise from testing the problem (Pp) by test functions and discussing the expressions for the

time-derivative (S1), diffusion term (S2) and reaction term (S3) separately.

3.2. Prolongated quantities

We introduce piecewise constant in time and piecewise constant in space interpolation of a, denoted by
ay p(t, z) fulfilling a, 5, (t, z) = ayk(ty) fort € (t,—1,ty] and x € K, K € V. By a,,(t, x) we denote
the piecewise constant in time and piecewise linear in space interpolation of a,, fulfilling a,;(t,zx) =
ayk (tn) fort € (t,—1,ty] and K € V. Writing a; we mean a; = (a,,;)}-, and by aj, we mean a;, =
(ay,n) ;. The same notation holds for the chemical potentials v,. Further we introduce an operator Kp
mapping the space-time-discrete concentrations into the space C'(S, X*) by

1

—)((t—tn_l)uh(tn)+(tn—t)uh(tn_1)) for t€ (tn_1,tn]

(Kpun) (1) =
t(S

We remark that the concentrations wuy, are piecewise constant on the control volumes K € V. Obviously, it
holds (Kpuyp) = t(%) (un(tn) —up(tn—1)) forallt € (t,—1,ty). With e we denote the vector (e”!)7 ;.
é

We introduce a reconstruction of the reference densities onto the grid by Ppi, . For this we work with
the half-diamonds

Tox ={tex + (1 —t)y:t€(0,1),y € o},
JL:{tg:L—i—(l—t)y:tE(0,1),y€a},

where 0 = K|L € & denotes the Voronoi surface of two neighboring Voronoi cells K, L with corres-
ponding nodes z g, z1, € P, see Figure 2. The two half-diamonds 7, x and 75, form the so-called kite
D, = Ty U Ty, of the edge 0 = K|L € &y, the union of all these kites covers the domain 2. Then
the reconstruction operator is defined by

D UyK, ifx € To )
Ppugp(z) =4 W0 BEET s KL e (3.12)
Uy, ifx e T,p



o5

Figure 2: Kite D, = T,,x U T, of the edge o = K|L.

We use the piecewise constant in space interpolation of the discretized reaction term R, x and the dis-
cretized diffusion coefficient D, ¢ introduced by R, 1, (z, ap(x)) = Ry k(ak) and by D, ,(x, ap(z)) =
D, k(ag) forallz € K, K € V, see (3.8). In the same manner as in (3.12) we denote the reconstruc-
tion operator of the diffusion coefficient by (ﬁpr’h(ah))(JI). Note that the same L°°-bounds for the
diffusion coeflicient and the reference densities given in (A1), also hold for its reconstruction Ppl,, and
ﬁpD,,ﬁ(ah). Since

Pplyn(z) =Tk = yn(x), =€ Tiipx, L € My(K), K €V

we can write shortly @,;, instead of ﬁ'Dﬁyh. The same holds for (ﬁpDMh(CLh))(l') and therefore we write
D, p(ap).

3.3. Summary of results for the discretized problem

We collect some results for the discrete problem. For more details we refer to our previous papers [15, 8].
In [8] it was proved that the discrete problem (Pp) has a local solution, if we assume for the reaction terms
that the following sensible conditions

R,(-(a1,...,ap-1,0,ap41,...,a1,)) >0 Vv =1,...,m, a € R}, (3.13)

and
JstesSt:st>0 (3.14)

hold, see [8, (3.14)] and [8, (3.15)]. Condition (3.13) is known as quasi positivity, see [2, 28]. The second
condition (3.14) imposes conservation of atom number, see [14, Sec. 6.4.3]. As stated in [8, 15] the solu-
tions uy, of the discrete problem (Pp) lie in an affine subspace U + U/ and there exists a unique stationary
solution to (Pp).

We work with boundary conforming Delaunay-Voronoi meshes and impose the additional assumption
on the reference densities:

(A2) LetZbeafiniteindexset. Let 2 C R?bea polygonal domain andlet Q2 = U;c7Q; be a finite disjoint
union of subdomains such that the discontinuities of u,, v = 1, ..., m, coincide with subdomain
boundaries. Let the over all one dimensional measure of all internal subdomain boundaries be
bounded by 6. There exists some v € (0, 1] such thatw,, € C%7(Qy) := {w|q,,w € C*7(R?)},
v=1,....,m,1 €7, see[l5, (A4)].

For all R > 0 exists a constant v € (0, 1] such that k(o g)lo, € C®7%(Qr x Brm (0, R)) for all
(a,B) € Rand D, |, € CO'%(Q; x Brm(0,R)), v =1...,mforall I € Z. Here Bgm (0, R)
denotes the ball in R™ centered at 0 with radius R.

1)

Moreover, there exists a constant P € N such that for all considered discretizations D = (M, (t,,),_;

of 2 x S the property SUP \(—(p,y,¢) Maxey card Eg < P holds.



Along all solutions (u, v) to (Pp) the free energy

Flu) = Zm: 3 |K|<ul,K<ln

v=1 KeVy

~1) + k)

decays monotonously and exponentially to its equilibrium value, see [ 15]. Forallv € RM™ the dissipation

Uy K
Uy K

rate of the system is given by D(v) := <g'v, '0>RMm and nonnegative, see [15].
The next result supplies the main ingredient for our new results.
Theorem 3.5 (Uniform upper and lower bounds, see [8, Theorem 3, 4]). Let (A1) be fulfilled and D =

(M, (tn)N_,) be a discretization fulfilling (A2). Then there exist constants 0 < c1, ca < oo only depending
on the data and not on the mesh size of M such that for every solution (up, vp,) to (Pp)

ess inguu,h(tn) >c Yn>1, v=1,....m (3.15a)
S

esssup u, p(ty) <co Vn>1, v=1,....m (3.15b)
€N

holds uniformly for all discretizations.

From Theorem 3.5 we conclude forv = 1,...,m
0 < infess inf a, ;(t), supesssupa,p(t) <oo VteS. (3.16)
D e ’ D zeQ ’

3.4. Uniqueness result

In this subsection we prove the uniqueness of the discrete solution. Only for this result we additionally
assume that the diffusion coefficients only depend on the space variable and not on the state variable. The
results in the other sections are independent of this assumption.

Theorem 3.6. Let (A1) be fulfilled and D = (M, (t,,)N_,) a discretization fulfilling (A2). Assuming that
the diffusion coefficients only depend on the space variable and not on the state variable and suppose that the
time step restriction

tf{“k% Vn=1,....N (3.17)

holds, where Cy depends on the Lipschitz constant of the reactions. Then there exists at most one solution to

the discrete problem (Pp).

Proof. It suffices to prove uniqueness on a time step ¢,,_; to ¢,,. Assuming that (Pp) has two solutions
(u(tn),v(t,)) and (w(ty),v(ty,)) for the same initial value (w(t,—1),v(t,—1)). We test (Pp) by the
difference of the two solutions a = eV — e¥. From (3.11) we deduce S; + Sy = S5 with

. <u<tn> —(:;(tn_1>’a(tn)> . <a<tn> - g(tn—l),a(tn)>
t RMm t RMm

)

and

SQ = Z Z TO'YVU(<aVL - aVK) - (auL - aI/K)) (auL - EVK)

v=1o=K|LEE;nt

Sg = Z;KZ; ‘K|(RVK(G,K) — R,,K(a}())ay}(.



Since the diffusion coefficients only depend on the space variable, the averaging Y,” is equal for both
solutions. Since (z — y)z > (2% — ¢?) and |G, 4 (tn—1) Hiz = 0 the term S} can be estimated by

"1 (e 9 Cu- 2 Ca 1~ 2
512 {;nay,h(tn)up = Sl nta-)Is = Sl (ta) 13-
v=1 t(s 2t6

By (A1) the flux term S can be estimated with a constant C; > 0 as follows

SQ—Z Z T5Y) (ayr, — avi) >CDC*Z‘avh|H1M

v=10€€int

Due to Theorem 3.5 and the local Lipschitz continuity of the reaction terms we find with Cy > 0

1S5 < Y |K||Ruk (ax) — Rux(@x)lal < Cy
v=1 KeV v=1

The constant C depends on the Lipschitz constant of the reaction term. From S; + So = S3 we find
m
1 Co) i~ 2 ~ 2
Yo S| g = — ) ldualfe + epee fanlin p p <0
v=1 2t(5 Sy

The assumption (3.17) ensures that the term in front of the L?-norm is greater zero. Hence a,,p, = 0 for
alln=1,...,Nandv = 1,..., m and the two solutions coincide. O

4. Convergence

4.1. A priori estimates

In a first step we provide uniform bounds for the solutions to the discrete problem (Pp) for different
discretization levels.

Lemma 4.1 (A priori estimates). Let (A1) be fulfilled and let D = (M, (t?)N_,) be a sequence of discret-
izations fulfilling (A2). For solutions (up, vp,) to the discrete Problems (Pp) the reconstructed quantities a;
and Kpuy, fulfill

sup {Hale(s,X) + [ Kpun g (s, x+) + HKDuhHC(S,Y)} < +o0.
Proof. We test the discrete Problem (Pp) with a(t,,). By using the inequality 1/2(2? — y?) < (z — y)x

for x,y € R, the lower and upper bounds on the reference densities, see (A1), we obtain the following
estimate

N
o [ u(ty) — w(t,
Sy :—E:tg)<u( ) (7;‘;( 1),a(tn)>
t RMm

n=1 )
>3 (Sl Sl ).

On the other hand by using the definition of A and Z7 as well as Theorem 3.5 we get from (3.11) the
estimate

Zt <Av tn), (tn)>RMm

g {=etlavnlZn i+ erllannl3s + o}

an
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Here c; is a positive constant depending on the lower bound of the reference densities and the diffusion
coefficients. The reaction term was estimated by by some constant due to Theorem 3.5. The discrete H'!
semi-norm was completed to the full /! norm. Therefore we deduce using Theorem 3.5 once more with
constants c3, cq4 > 0

m
SuPHal||L2 5,X) <SuP{ : F 7 }
P An=l (4.18)
m
Z{ csla,p (0 ||L2+C4Zt5 (llawnll?> + )}<<>0-
v=1 n=1

From Theorem 3.5 we also conclude

sup sup [|up(t)[|y- = sup sup [[Kpun(t)]ly < oo
D teS D teSs

and supp, || Kpun||p2(s,y) < 00. Since K is a continuous interpolant in time we find Kpuy, € C(S,Y)
and supp, HKDuhHC(sy) < 00. We prove the boundedness of

N tn
sup | (Koun) [} sy =500 > [ (Kpun) | (4.19)
n=1"7tn-1

First we estimate ||( Kpuy,)'(¢) H_ZX . For this we use an arbitrary w € X and denoteby w, x = ﬁ Jre wo(z) da
forall K € Vandv = 1,..., m. By wj, we denote the corresponding piecewise constant function. Then

we obtain
Up(tn) — up(tn— w
< n(tn) (n)h( 1),w> - <uh(tn)_uh(tn—1)a(n)>
ts X+ ts |y

t t
_ ZZ ’K|U’Z/K n UI/K(n l)qu

v=1KeVy

_ <u(tn) —ultn-1) w>
£y o

= <A\’U(tn)v w>RMm ‘

Using (3.11), (3.9), the boundedness of the reaction terms due to (A1), by Theorem 3.5 and Holders
inequality we obtain the following estimates

m
(Av,w) | <3 {eslawnln pahonnln pq + ool e}

Using the following arguments
° ‘wy,h‘H17M < CHwaHl(Q)7 see [5, Lemma 3.4];
b ||wV,h||L2 < C||w,,||H1 + |lwy, — wl/,hHL?;

e by a discrete Poincaré inequality (see [8, (A.38)]) results

||wu - Q@ = Z ku - wVKH%ﬂ(K)
Kev
< Cdiam(Q)* > Jlwy |71y = C diam(Q)?||w, |31 (g,
Kev
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and we get

m

(o), (3 o

v=1

i c8> Jwll

Thus we find

v=1

m 2
[(Epun)|[%. < <C7 D laval g g + CS)

and by using [la;|[ ;2(g y) < o0 we obtain from (4.19) the following estimate

supZ/ H(Kpuh)/Hi* dt < sup 09/ (Z ‘av,h@l,M + 1) dt < oo
D p=1Yta-1 D S \,=1

for all D. Finally, together with supp, [[Kpunl|p2(s x+) < ciosupp [Kpunll2(gy) < 0o we obtain
supp || Kptn|| (s x) < 0. D

4.2. Weak solution

In this subsection we prove that a subsequence of solutions to the discrete problems (Pp) converges to a
weak solution of the continuous problem (P). In a first step we show the weak convergence of subsequences
in different spaces and by using a result of [23] we obtain strong convergence of a subsequence of the
chemical activities in L2(S,Y’). In a second step we conclude the strong convergence of the chemical
activities in L?(.9, X).

Theorem4.2. Let (A1) befulfilled andlet D = (M, (t})N_,) be a sequence of discretizations fulfilling (A2).
Then there exista € L>(S,Y) N L*(S,X), u € H*(S,X*) N L?(S,Y) and non-labeled subsequences
ap, ay, up, such that

ap, — ain L*(S,Y), a; — ain L*(S, X), (4.20)
up — win L*(S,Y), Kpuy, — Uin HY(S, X*) (4.21)

as size(D) — 0. And (u,v) = (u,Ina) is a weak solution of the continuous problem (P).

Have in mind, that the sequence of reference densities is bounded from above and below, i.e. there exist
0 < ¢z < ¢z < oo such that

c; < min ess inf Uy p(x) <U,p < max  esssup Uy p(z) < g,
v=1...m zeQ ’ v=1,....m reQ

see also (Al).

Proof. In order to show the assertions of the theorem we proceed in several steps.

Weak Precompactness: Due to Lemma 4.1 and (3.16) we deduce the existence of functions
aeL™(S,Y)n LS, X), ue HY(S, X*)NL*(S,Y),
such that, at least for non-labeled subsequences,
1. up, > uwinY,
2. ay —ain L*(S, X), L*(S,Y),

3. Kpup — uin HY(S, X*), L*(S,Y),

12



4. Kpup(t) — u(t) in Y, and additionally in LP(2)" for p € [1,00) forallt € S

as size(D) — 0. Note that, due to Theorem 3.5 we can extract a subsequence such that K'puy, (t) — u(t)
in LP(Q)™ for p € [1,00) and for all ¢ € S. We also mention that due to Lemma A.3 we have u;, — u
in Y. Moreover, by the definition of K'p and Lemma A.3 we have u;,(0) = Kpup(0) — U inY for
size(D) — 0, hence U = u(0). Using Definition 3.3 we find that

N o rtn
[Jun — KDuhH%%s,X*) - Z/t (tn — t)2H(KD“h),H§(* dt
n=1vtn-1

< ng(KDuh —0

2
)/HLQ(S,X*)
and therefore for subsequences Kpup(t) — up(t) — 0in X* and up(t) — u(t) in X* fa.a. t € Sas
size(D) — 0. Due to Lemma 4.1 and Theorem 3.5 we get supp, ||a;(t)]|y- < oo forall ¢ € S, hence there
exists a non-labeled subsequence, such that a;(¢) — a(t) inY fa.a. t € S.

Strong convergence of the activities: Now we use a result of [23]: Let (¢;);en be an orthogonal
basis of L?(SY). For all € > 0 there exists a N, > 0 such that

Ne
2 2 2
||w||L2(Q) S Z <W, (Pj>L2(Q) + 6”w||H1(Q) Yw € HI(Q) (4.22)
J=1
We apply the result for different discretizations, i.e., w = a,; — a,y, v = 1,...,m, and obtain after

integration over S

2
Hau,l — Ay L2(S,H1(Q))"

Ne T
2 2
prsr@) S 2o /0 (v = v, 05) 12 0y dt + el avs — avy
j=1
Note the boundedness of sup, ||a, HLZ(S H1(q)) Since a, is bounded in Y for all ¢ € S, by the domin-
ated convergence theorem we conclude that (a,;)p is a Cauchy sequence in L?(S, L?(€2)) and therefore
ay; — ay in L*(S, L*(Q)) forv = 1,...,m. Since up, /Uy, = aj, and since a, —a; — 0in L*(S,Y) (see
(1.31)) we obtain

lun/Tn = all 25 vy < llan — arll 2¢gyy + llar = @ll 25,y = 0.

On the other hand by using up(t) — u(t) in X* fa.a. t € S and supp ||up(t)|ly < ooforallt € S
we obtain for a non-labeled subsequence uy,(t) — u(t) in Y faa. t € S. Now we apply the strong
convergence of @;, — @ in Y and the uniform boundedness from above and below of the sequence ()
to get

up(t)/ap — u(t)/uinY faa. t € S. (4.23)

Finally, due to supy, [[un/n || 12(s,y) < o0 we find by the dominated convergence theorem uy, /u, — @/
in L2(S,Y’) which gives us @ = /7. Since ay, is uniformly bounded from above and below (see (3.16))
the bounds also hold for the limit @ and therefore @ is positive and v := Ina.

From Lemma A.4 together with (A1) we conclude with some ¢ > 0 that

1RuA(an) = Ru(@)|I72(5y) < el Run(an) = By (@) 15y = 0,

B B R B - R (4.24)
[@nDun(an) = @Dy (@) 725,y < cll@wnDun(an) = @Dy (@) 1 syy = 0

as size’ D — 0. This gives pointwise convergence a.e. for subsequences.
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Weak solution: Since C§°(€2)"™ is dense in X we use test functions ¢ € C§°(€2)™ and a pure time
function x € C§°(S). Set ¢ = (v (TK))Kev,y=1...m and Y, (z) = @, (zK) forz € K, K € V.
By ¢,,; we denote the piecewise affine interpolation of . Note that ¢,; € L>(Q2). Let be X(t,) =
(x(tn) + x(tn—1))/2 forn = 1,..., N. We note that

(n) (t§V)2
ts 'X(tn) = ;(n) (x(tn) + X(tn-1))
ts
tn
- <1n>/ X(tn) (t = tn-1) + X(tn-1) (tn — t) dt (4.25)
t(S tn_1

:/t" (Kpx)(B)dt, n=1,...,N

tn—1

and (Kpy) — xin L?(S) (use the mean-value form of the Taylor series remainder). We use test functions
pX(tn),t € (tn—1,tn],m=1,..., N for(3.11) and sumovern = 1,..., N to obtain S} + S = S5 with

N
n)— u tn —Uu tn_
Sl = Ztg )X(tn)< ( ) (n)( 1)a¢> )
n=1 t RMm

)

N m
Spi= ot Y. > oY (avn — au)(pur — puk),
n=1

v=1o=T|LEEint

N m
S3:= > 5%t S S K| Ruk (ak) puic
n=1

v=1 KeV

= ;/Q(KDX)(t)Ru,h(ah)soy,h dx dt.

We remark that the interpretation of the discrete sums as an integral over ) = .S x (2 like in the last two
lines is crucial for the convergence proof. In the following we will do this several times. We define

Si = / <ﬁ’,g0>Xxdt,
S
§2 = Z/ X/ D,(a)u,Va, - Ve, dtdz,
v=175 Q
§3 = Z/ X/ R, (@), dz dt.
v=1"75 Q
Time derivative: Using (4.25) the term .Sy can be interpreted as
$1=% /Q v (Kpy ) (6)) (Kpy)(t) dz dt.
v=1
By partial time integration (and K'px(0) = x(0) = x(tn) = Kpx(tn) = 0) we obtain
S =-Y /Q /S o (Kot n)(6) (Kpx) (1)) dt da.
v=1

Now we use ¢, — ¢ in Y, (Kpx)(t) — X' in L*(S), Kpu, — @in L*(S,Y)andu € H'(S, X*) to
find

size D—0

lim S = —/ (@, )y X dt = 8.
S
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Reactions:  Using (4.25) the reaction term S3 can be written in the form S3 = S31 + Ss32,

Sai=3 Lo [ (Ronton) = Ru@)gndadr

S ::E/g(KDX)(t)/ngy(a)¢y,h dz dt.

Since ¢, = @ in Y we find S35 — S5 and by Cauchy-Schwarz inequality we get

S < S KD Opuill 2y Bun(ar) — Rul@)l g,

v=1
For the first term we find limgi,e D0 || (KpX) (t)u.h HL2(Q) = [[x¢v | 12(g) and due to (4.24) the second

term tends to zero, and we find limg;,e p_so S31 = 0, hence limgj,e p_0 S3 = 3.

Diffusion:  For the diffusion term we use (4.25) and the notation of Subsection 3.2 to get So = S21 + S22
with

Sui= > [ (Kp)(O) [ (Do)~ Do(@IT) Vas - Vi dot,
v=1 S

Spp =Y / (Kpx)(t) / D, (@)u,Va,, - Vi, dzdt.

Applying Cauchy-Schwarz inequality and the boundedness of KpxV, ; and of the reference densities
we find with a constant ¢ > 0
m
So1 < Z CHval/,l||L2(S7L2(Q)2) ||ﬂy,hDy,h(ah) - HI/Du(a) HLQ(S,LQ)’
v=1

and from (4.24) and Lemma 4.1 we obtain So; — 0 as size(D) — 0. For Sy, we use weak—stror/l\g
convergence with a; — @ in L?(S, X) and (Kpx)w; — X in L?(S, X) to find limg,ep_s0 S22 = S2
hence limgj,e p_s0 S2 = §2. Since S + Sy = S5 and limgj,e p_y0 S; = :S’\Z fori = 1,2, 3 we have shown
that (u,v) = (u,lna) is a weak solution of the continuous problem (P) in the sense of (2.6).

Strong convergence of the gradient: Now we prove the strong convergence of the gradient. Since
we know that (u, V) = (4, Ina) is a weak solution of the continuous problem (P) and by testing (P) with

@€ L%(S, X) we find S; + S, = S5 with

Sy = / <ﬂ/,a>X dt = 511 — Sa,
S

o N [ E(tw) & N[ U

Si1 = /de, 512 = / 7’/ d:c,

S5 ::Z/G?Dyuy|vay|2dtd$, Ss ::Z/QRy(a)aV dt dz.
v=1 v=1

Testing the discrete problem (Pp) with the discrete vector a € RMm (defining the quantities ay, and a;)
we find analogously to the continuous problem S; + Sz = S3 with

Sy = Z/Q(KDuu,h(t)),au,h(t) dz dt, Sy = Z/QDu,h(ah)uu,h\Vau,l\zdx dt,
v=1 v=1

S3 = Z/ R, n(ap)ay,, dz dt.
v=1 Q
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Time derivative: Using (z — y)z > 1 (2% — y?) V,y € R we estimate

5 ii /tt /Q (u%h(tn) - uy,h(tn1)> () e

tn — th—1

m N t 2 2
n 1 u;, h(tn) u, h(tn—l)
> : : dx dt
23 [ (

tn - tn—l

where

Using weak strong convergence for uy,(0) = (Kpuy)(0) — u(0) and also for up(tn) = (Kpup)(tn) —
u(ty) in L*(Q)™ together with 1/, — 1/uin Y we get S1o — S12 and S11 — S as size(D) — 0.

Reactions: By Cauchy-Schwarz inequality we obtain for the reaction term S3 = S31 + S32,

Sap =Y / ayn(Ryn(ap) — R,(a)) dx dt
v=1 Q
< Z Hal’:hHL2(S,L2) HRu,h(ah) - RV(ZL\)HL2(S,L2)7

=1
532 = Z/ Ry(a)a%h dx dt.
v=1 Q

Due to (4.24) and Theorem 3.5 we find S3; — 0 and by a;, — @ in L?(S,Y’) we obtian S35 — §3, hence
S3 — S3 as size(D) — 0.

Dlﬁusion: By S11—S12<85 =-5+ 53 leading to S11 + S2 < S3 + S19 we find
§11 + lim sup Sz = limsup(S11 + S2) < limsup(Ss + Si2) = §3 + §12

size D—0 size D—0 size D—0
and by S5 = 571 — S12 + S2 we obtain

lim sup Sy < §2. (4.26)
size D—0
Exploiting (4.24) and using D,, pu, , — D,u, for a.a. (x,t) € @ and the boundedness of the diffusion
coeflicients and the reference densities (see (A1)) we find /D,y hor — VDU, in L?(Q) for all
¢ € L*(S,Y) and \/D, ., — VDo, foraa. (z,t) € Q. Therefore using Va; — Va in L*(S,Y?)
we obtain

3 / (\/D,jvhﬂ%hVaV,l - \/Dm,,vay) o, dz dt
v=1 Q
=> / Dy ity (Vay,, — Va,) ¢, de dt
v=1 Q

+ i/ (\/Du,hﬂu,h - \/Duﬂu) Va,p, drdt — 0
v=1 Q
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forall ¢ € L?(S,Y) as size(D) — 0. This weak convergence gives us

liminf Sy = liminf Z H\/ v h Uy, hVal,l

size D—0 size D—0

Il
v

L2

m
>3 |voava
v=1

L*(Q)

Together with (4.26) it follows R
lim SQ = SQ. (4.27)

size D—0

Now we prove |[a; — al| ;25 xy — 0 as size(D) — 0. Using (A1) we calculate with some constant ¢ > 0
uu h
IVa; — Va||L2 Sy2) = Z/ Do |Vayl — Va,|? dx dt

< CZ/ Dy n(an)iyp|Vay,, — Va,|* de dt
/e

= C(SQl — 2522 + 523)

with
So1 1= Z/ Dy’h(ah)ﬂy,ﬂVal,,l’zda:dt
)
S = / Dy n(ap)d, 1 Vay, - Va, dz dt
—JQ

Sy =Y / Dy ()| Vay|? da dt.
Q

Using Cauchy-Schwarz inequality we find Soa = S221 + Sa22 with

Som = / (Do (an)Typ — Do(@)0) Ve - Vy da dt
—1/Q

m

< Natll pas.xy D I1(Dvn(an)iu,n — Dy(@in) Va2 s 125

v=1

S99 1= Z/ D,,(&)UZ,VE,, : Va,,J dx dt.
— Jo

By (4.24) we obtain the pointwise convergence of D,, n(an)ty,,n, — D, (a)u, and by dominated con-
vergence theorem we find Sz21 — 0 and Sp3 — Sg as size(D) — 0. By the weak convergence of

a; — ain L?(S, X) we get Sogo — 52, hence Sy — Sg From (4.27) we have So1 — 52 and therefore
S91 — 28599 + So3 — 0 as sue(D) — 0. O

Corollary 4.3. Let (A1) be fulfilled and let D = (M, (t3)N_,) be a sequence of discretizations fulfilling
(A2). Moreover, let (u, V) be a weak solution of the continuous problem (P). Then there exists a subsequence
of solutions (up,, vy) to (Pp) with the convergence properties stated in Theorem 4.2 such that

[ Fn(un) — F(@)| 125y — 0 as size(D) — 0.
Moreover, for the relative free energy W, (up,) := Fy(up) — Fy(uj) holds

W (un) — V()| 12(5) — 0 as size(D) — 0. (4.28)
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Proof. Let c be a positive constant with varying meaning. Thanks to Theorem 3.5 we get

[ (un/@n) = In(@/w)| L2(s,y) = [Dan = Ina] 125y,
lan — aHL?(S,Y)

< — - = —0
min,—1.._m, essinfycq @, (z)

and together with Lemma A.3 and u;, — @ in L?(S,Y") we obtain the following estimate

St = || Fu(un) — F(@)| 725

< cllin(un/Tn) —In(@/@)|72(5,y) + clun = Ullzasyy + e Tlan —aly — 0,

as size(D) — 0.
Since uj = %u* and aj, = a* holds (see [15, Corollary 3.1]) and by Lemma A.3, we find

1Fn(uf,) = F(u) 725 <CTZHG (Inaj = 1) + 1] poo oy 1T = Wll72 () = 0,
v=1

from which the second assertion follows. O

Remark 4.4. In the case where, the diffusion coefficients only depend on the space variable and not on
the state variable we have uniqueness of the weak solution (, v) of the continuous problem (P) as proven
n [19, Theorem 5.6]. Assume by contradiction that there exist two converging subsequences, then one
can repeat the proof of Theorem 3.6 and Section 4 and use [19, Theorem 5.6] to conclude that there exists
only one limit point. Therefore not only a subsequence converges, but so does the whole sequence.

5. Numerical example

We close the paper by a numerical simulation of the Michaelis-Menten-Henri mechanism (MMH), from
an initial value until thermodynamic equilibrium. This reaction system is well-known in biology and
chemistry, see [22, 25, 31]. For an example occurring in the simulation of the post-exposure-bake step in
optical lithography we refer to [24, 9, 10].

The MMH-mechanism is the reaction system

X1+ X9 = Xz = Xg 4+ X4.

Here an enzyme X; reacts with the substrate X to form a complex X3 which then decays to the product
X4 and releases the substrate Xo. Correspondingly, the set R consists of two pairs of vectors, namely a; =
(1,1,0,0) and B; = (0,0, 1, 0) for the first reaction as well as ay = (0,0, 1,0) and B3, = (0,1,0, 1) for
the second reaction.

Due to the definition of the reaction term (1.3), the net production rates of the species are given by

Ri(a) = k(o @1)(a1a2 —as),

Ry(a) = k(ar 8, )(alag —as) +k(a2752)(a3 — azay),
R3(a) = +k al,,Bl)(GIGQ —as) —K(as,8,) (a3 — aza4),
Ry(a) = +k(az,8,) (a3 — azaa).

The stoichiometric subspace S and its orthogonal complement S are spanned by

S =span{(1,1,-1,0), (0,—1,1,—-1)}, St = span{(1,0,1,1), (0,1,1,0)}.
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Every element of S+ creates one invariant of the system, i.e., Ry + R3 + R4 = 0 and Ry + R3 = 0 hold,
and hence

/ (u1 + us + ug)(t) de = / (Uy + Us + Uy) dz, (5.29)
Q Q
/ (g + u3) (1) dz = / (Us+Us)dz ¥t >0 (5.30)
Q Q

are conserved during the time evolution (use the homogeneous Neumann boundary conditions and in-
tegration over the entire domain). At thermodynamic equilibrium the chemical activities are constant
over all control volumes K € V, therefore the solution can be obtained by solving

0= Ry(a") = aja; — a3, 0 = R4(a™) = azay — a3

together with (5.29), (5.30). In the model that we have in mind [10, 9], the diffusion coeflicient of Xs is
given by

_ 1 om
Ds(ay, as) = Dap exp <_(p3 pruar + ( 901)164@4) 7

patrar + (1 — pa)ugay
where 1, 2, 3 are so-called lumped constants, see [10]. All other diffusion coeflicients are assumed to
be piecewise constant and independent of the concentration.

Time integration is done using the fully implicit Euler discretization, where the initial guess of the New-
ton iteration is predicted by a linear extrapolation in time of the last two previous accepted solutions for
the chemical potentials.

The time step of the method is adapted to the variation of the free energy, the dissipation rate of the sys-
tem, and the number of necessary iterations for Newton’s method. If possible, the time step is incremented
by a fixed constant (in the simulations by 1.6).

The nonlinear systems are solved by Newton’s method and the resulting linear systems are solved by the
sparse direct solver PARDISO [29, 30]. Due to roundoff errors the invariants can be driven away during
the time evolution. The same behavior is known in the context of solving numerically ODEs with linear
constraints, see [4]. Therefore we introduce two Lagrange multipliers to stay on the manifold spanned by
(5.29)-(5.30). The Newton iteration stops if ||dy||; < €, where d, is the Newton update of chemical
potentials and ¢, is a given tolerance [13] and if the relative mass invariant error is less than a given
tolerance.

We are interested in the behavior of the method using different discretizations for ) = S x (1, i.e,,
using different meshes and different adaptive time-steppings. For 2 C R, we choose a circular domain
consisting of three different materials, see Figure 3. The material boundaries are aligned to the edges of
the triangles and every subdomain fulfills the boundary conforming Delaunay property. The Delaunay
meshes are created by TRIANGLE [32] and have a different number of nodes, see Table 1. In the fourth
column, we compute the ratio of mesh M;,i = 1...,4, related to M5. The materials are represented by
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Figure 3: Mesh M3: One half of the grid is shown. The different colors represent different materials
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Mesh | #P #7 | ratio
My 465 861 | 0.01
My | 2264 | 4360 | 0.05
Ms | 4454 | 8687 | 0.1
My | 22085 | 43666 | 0.5
Ms | 43973 | 87233 1

Table 1: Characterization of the different meshes

red region green region blue region
(w1, u2) (1016, 10) (1,1) (10-20.1)
(23, 0a) (10,102 (1,1) (10-11,1)
(Ur,Us) (1,1071%) (1,1) (10729,10719)
(Us, Uy) (1015, 10716) (1,1) (1,10727)
(D1, Dag) (1071°,200) (10710,0.02) | (10719 250)
(D3, Dy) (10719, 10712) | (1075,1071%) | (10719,10712)
(¢35 01, P2) (3.37,0.65,0.95) | (10,0.01,0.95) | (0,0.65,0.95)
(k(ahﬁl)’k(azﬂz)) (10797 103) (10+107 10) (1072170'1)

Table 2: Material parameter for the three different regions. Note the large differences in the diffusion and
reaction coeflicients

different colors in the mesh and the used parameters are collected in Table 2. The simulation parameters
in the blue region are chosen in such a way that the catalyst Xz is created by the intermediate X3. In the red
region the forward direction of the MMH mechanism dominates. We expect that the catalyst X5 from the
green region diffuses and creates together with X; the intermediate X3 which quickly degrades into X4 by
releasing X2. On the slow timescales the created structures dissolve by diffusion and the thermodynamic
equilibrium solution is attained. The parameters in the green region are chosen in such a way that the
reaction is in steady state. Due to changes in the blue region the steady state is violated and the reaction
and diffusion processes start.

At thermodynamic equilibrium, the chemical activities are given in Table 3. Since we are interested

Mesh aj , a;h asy ay

M; | 1.626-10711 [ 0.643 | 1.044- 107 | 1.626 - 10~ 11
Ms | 1.549-1071 | 0.624 | 9.670- 10712 | 1.549 - 10~ !
Ms | 1.534-107 | 0.620 | 9.517-10712 | 1.534- 1011
My | 1.515-1071 | 0.615 | 9.319-10712 | 1.515- 10~
Ms | 1.510-107 | 0.614 | 9.273-10712 | 1.510- 10711

Table 3: Thermodynamic equilibrium of the system on different meshes. Note that the equilibrium solu-
tion is constant for all X' € V. Moreover, it depends slightly on the geometric approximation of
the curved boundaries of the domain by the triangulations

in the long time behavior of the method, we run the simulation on a time interval S = [0,10%°]. The
number of executed (excluding rejections) time steps, the number of rejections, and the squared ratio of
used time steps related to discretization Dj are tabulated in Table 4. In addition, the L?(.S)-norm of the
relative free energy functional and the dissipation rate are summarized. The ratio of the mesh nodes and
the squared ratio of the executed time steps are close together. In Figure 4, we plot the increase of the
time step over the time. The time step grows linearly in the log-log scale, except when a new time scale
is reached. The first deviation from linear growth in log-log-scale is due to the fast reaction in the blue
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Discret. | # times.;rej | ratiosq | ||Vp,| ;2 (s) | Dh, || 72 (s)
Dy 834; 4 0.027 | 1.835-10% | 3.082- 107
D, 1104;5 0.047 | 1.886-10% | 3.294-107
Ds 1693;4 0.11 | 1.890-10% | 3.339-107
Dy 3513;3 0.48 | 1.893-10% | 3.397- 107
Ds 5084: 3 1 1.894-10% | 3.414-107

Table 4: Characterization of the time discretizations: Shown are the total number of time steps (without
rejections) that are needed by the program in order to solve the problem on S = [0, 10%], the
squared ratio of the necessary time steps w.r.t. the finest discretization Ds, and the L?(S)-norm
of the relative free energy and the dissipation rate

region. During the movement of the front of X4, the time step is limited by the number of Newton steps.
The second deviation is less pronounced on the coarse mesh, due to a faster discrete diffusion on coarse
meshes. The next deviation is due to the growth of the concentration on the boundary between the green
and red region. The finer mesh resolves more effects of the solution, therefore the necessary time steps for
Dy are smaller compared to the time steps of D;.

le+20

Timestep over‘ time for D_1
Timestep over time for D_5
rel invariant err m134 D_1
rel invariant err m134 D_5 . ) ,/‘c’:
le+10 | rel invariant err m23 D_1 '_//'W
rel invariant err m23 D_5 .
macheps 2.22e-16 ——

le-10 |- 4

le-20 - -

le-30 |~ -

le-30 le-20 le-10 1 le+10 le+20

Figure 4: Evolution of the time step over the time for the discretizations D; and Ds. Relative error of the
conservation of invariants (5.29) and (5.30) during time evolution

Since the problem is nonlinear and an analytical solution is only available at thermodynamic equilib-
rium we study the convergence of the method by exploiting the difference of the relative free energy, and
the reaction and diffusion part of the dissipation rate, see Corollary 4.3. In a first step the system forms X»
in the blue region. Due to the strongly spatially varying diffusivity of X4 the concentration creates a wall
on the boundary of two materials. Then the movement of X4 into the red region starts. On the coarsest
mesh the diffusion is larger, therefore the front moves faster and the dissipation rate disappears earlier
in time. After the species X4 fully fills up the red region, the wall on the boundary of the red and green
region starts to growth. The growth is driven by reaction and diffusion and will become flatter on the area
where the distance of the red and blue region is minimal. The species X4 can not penetrate into the red
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Figure 5: Evolution of the relative free energy functional ¥}, for different discretizations D;,7 = 1,...,5.
The function values are scaled by 1720

region due to its very small diffusivity. After the system is evolving on the slow time scale, the barrier
dissolves and the concentration of species X4 raises in the red region and the system approximates the
thermodynamic equilibrium. In Figure 6 we depict the evolution of concentration of the for species on
the mesh M and M5 at various times. Every column in Figure 6 corresponds to a vertical straight line
in the relative free energy plots in Figure 5.

The evolution of the relative free energy functional W, is plotted in Figure 5. The evolution of the
relative free energy and the dissipation rate reflects the different timescales of the system. Since the initial
value is differently resolved by the meshes, the relative free energy varies on different meshes at the initial
time. After the first fast reaction the curve of the relative free energy steps down. Since the reaction is
faster than all other diffusion timescales the curves nearly coincide. Coarse grids add numeric diffusion,
hence the front movement is slower on fine grids and the energy curves decay accordingly. Then further
diffusion is blocked by the already described wall and this causes the synchronization of all free energy
curves. The fill up of the red region by X, is diffusion dominated and depends on the refinement of
the mesh. Therefore we see a time shift in the free energy curves. Finally the system approximates the
thermodynamic equilibrium, which depends on the initial species masses, hence weakly on the spatial
discretization. This is reflected in nearly coinciding energy curves.

In Figure 7 we plot the evolution of the absolute difference of the free energy curve associated to D;,
i = 1,...,4, and the free energy curve belonging to Ds. In Table 5 the relative L?(S)-error of the
relative free energy and the dissipation rate is presented. Since the continuous solution of the reaction-
diffusion system is not known, a reference solution for the finest discretization D5 is computed, and errors
are measured against this discrete solution. From these errors convergence rates are estimated by fitting.
We investigate only the convergence behavior w.r.t. the spatial error, since in our scheme the time step
adaptation is intimately coupled to the space discretization. The error norms are given by

H‘i’hij L2s) [n (un,) = T, (uhj)HLQ(S)”‘llhj (uh]’)H;?l(S)’

Hﬁhij 12(s) || D (un,) — Dhj(uhj)HL2(S)HDhj(uhj)H;(S)'
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Figure 6: Concentrations of the four species at different times for discretizations D; and Ds. Note the
similarities of the coarse and fine solutions, e.g., att = 1.26- 10712 and ¢t = 5.05- 10°. Be aware
that differences are mainly caused by faster diffusion on coarse grids

+0.0296
+0.000437
+6.47e-06
+9.56e-08
+1.41e09
+2.09e-11
+3.09e-13
+.57e-15
+6.76e-17
+1e-18

f/1.0et02
+2

For the estimate of the convergence order, only the results from the first three discretizations D;, Dy and
D3 are taken into account. The results from discretization Dy are too close to the results of discretization
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Figure 7: Evolution of the difference of the relative free energy functional Wy, of the discretization D;,
i =1,...,4, relative to the relative free energy curve of discretization Dy

. This is a
L2(S)
typical phenomenon, when an error norm is computed against a fine-grid reference solution, and not the

true reference solution. Defining h = \/%, one can recognize from Table 5 that the L?(S)-errors of the

Ds, and therefore higher-order components of the true error can spoil the error H v hij

relative free energy and the dissipation rate decay as h? and h'-3. Note that the used number of time steps
is proportional to %, as can be seen from the ratios of Table 1 and 4. Therefore, we observe that our scheme
allows by doubling the number of time steps and quadrupling the number of mesh points to divide the
error of the discrete relative free energy by a factor of four.

#P | #time step H \Tfhis

HDhm

L2(S) L2(S)
Dy | 465 834 3.222-1072 | 9.7169 - 102
Dy | 2264 1104 5.551-1073 | 3.5055- 1072
Ds | 4454 1693 3.171-1073 | 2.2047 - 102
Dy | 22085 3513 4.561-1073 | 4.8920- 1073

Table 5: L?(S)-norm of the relative free energy V), and the dissipation rate Dy, of discretization D,
i =1,...,4,related to discretization D5 and scaled by the L?(S)-norm of the relative free energy
and dissipation rate of D5

We emphasize that our method can approximate the thermodynamic equilibrium and it shows the ex-
pected decay of the relative free energy and the expected nonnegativity of the dissipation rate on all con-
sidered discretizations. All timescales of the system can be resolved by the method, even if the front
movement or the strong gradients in the direct neighborhood of interfaces are only roughly resolved —
still on the very coarse mesh M the different energetic states of the system are present, of course with
time shifts of their begin and end points (compare Figures 5, 6, 7). In general, diffusion is faster on coarse
grids due to the added numerical diffusion. Whenever a quasi steady state at a time scale is reached, or the
system is 'waiting’ before evolving on the next slower time scale, the free energy curves are synchronized.
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A. Appendix

LemmaA.l. 1. Let be supp, |lail| 25 p1(q)) < o and the assumptions of Theorem 4.2 be fulfilled.
Then

lar — anllp2(s,02) = 0 (1.31)

as sizeD — 0.

Proof. We decompose the integral over the whole domain into the intersected area of the control volume
K and the kite D, (see Subsection 3.2) over the edge 0 = K|L

T il =l ooy = [ [ (@) = an(e))* e
/ Z / (ay(z) — ag)? de dt.
S (K) KNDgs

Using Taylor expansion of a; around x i and the boundedness of the gradient we get

KeV LeN,

T) < (size M)* / \Vay(zx)|? da dt
SKeVLeN’ (k) Y KNDo

< (size M)? laall L2 s, 110 = O
as size(D) — 0. )

We introduce the weak gradient reconstruction operator V, : Xy, (M) — L2(Q)? by

ar, —a
Vwa(x) = 2%% forx € D,, 0 = K|L.
g
The vector n, denotes a unit normal vector of the face 0 = K|L € &, the direction is arbitrary, but
fixed. Then, the vector ¢, denotes the unit tangent vector of the straight line Tx, 7 which is a —m/2

rotation of n.

Lemma A.2. Assuming that we have a sequence (a;); in L*(S, H'(2)) with an a-priori bound || ay| ; » (S,H1 () <
C, then we can extract a subsequence (also called a;) convergingtoa € L?(S, H'(Q)) in the following senses

a; — ain L*(S, H(Q)), Vwa; — Vain L*(S, L*(Q)?).

Proof. Since ||ai|| ;2(g p1) is uniformly bounded, the weak gradient reconstruction of g; is also uniformly

bounded in L%(S, L?(2)?). Therefore there exist a subsequence and a g € L?(S, L*(2)?) such that
Vwa, — gin L2(S, L?(£2)?). We show that § = Va holds.

For this we use arbitrary test functions x € C§°(S)andw € C§°(2)2. Theset{g: g = > 1| x;w; with w; €
C§° ()2, x; € C$°(S)} is dense in L2(S, L2(92)?). According to the Helmholtz decomposition, the set
{w:w = V. + curl p, with @., ¢, € C5°(Q)} is dense in L?(2)2.

Forall ¢y € C35°(2) we denote by v/; the Lagrange interpolant of ¢ consisting in a continuous piecewise
affine function such that for all nodes xx in the mesh one obtains ¥;(zx) = (k). Due to regularity
of the mesh, one gets from classical FEM theory ¢); — 1 in H'(£2). Moreover, we introduce a strong

gradient interpolation operator by
w(a:T(TK) — /l/](mTO'L)

Vlws) ; VEK), — n, forx € D,, o=K|L,

Vs(x) =

where 7, and x7,, denote the circumcenters of the triangles to the left and to the right of T, 7 7.
Furthermore the continuous curl operator is defined by a (—7 ) rotation of the gradient, i.e., one has

il = (32’) - (iy)l — (V)"
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Therefore, the strong curl interpolator is defined by

curly () = — L) . blew), ¢(wTUK)m— V(wr,,)

t, forx e D,, 0=K|L.

Using Helmholtz decomposition we obtain

G(t) = Vg, (t) +curlg.(t) gr(t), ge(t) € HY(Q)faa. t € S.

Irrotational part:  First we show that the irrotational part of g in the sense of Helmholtz decomposition
equals Va. Due to the orthogonality of t, and n, we have

Sz/x/Val-Vgonld:Edt
S Q

- [ X Bax—an)(erlon) - een) di

o=K|LEE;n+ 7

:/SX S (D, <2aKd;aL> (sDT(HfK)d;(Pr(xL)> gt

UZK‘LGSint

:/X/ Vway - Vg, dr dt.
S Q

By weak-strong convergence, we obtain in the first and the last integral

/X/V&-Vgprda:dt:/x/@\-Vgordajdt
S Q S Q

and therefore Vg, (t,z) = Va(t,z) faa. (t,x) € Q.

Divergence-free part: Now, it remains to show that the divergence-free part of g vanishes. In [27]
it is shown that covolume discretizations on Delaunay-Voronoi grids fulfill the continuous property V -
curlyy = 0 in a discrete sense, which will be used in the following. For the sake of completeness, we
present the necessary arguments. Obviously, we obtain for the strong curl interpolator on regular meshes
curlg 1) — curly in L?(Q)2. Now we compute

/ xVya; - curlg o, dz dt
Q
xS o () (e o),
S do‘ Mg
o=K|LEE;n+

= /SX Z (CLL - GK) (Spc(wTaK) - SOC(ngL)) dt

o=K|LEE;n+

LeV KeNy(L
Leha V(L)

- /g > ar(pe(@r, ) — velr,,)) dt

=0.

The last integral is always identically 0, since we add the same term ¢ (7, ) one times positively, and
one times negatively. By weak-strong convergence of the first integral, we finally obtain

/ X9 - curlp.dxdt =0,
Q

i.e., the divergence-free part of g vanishes, and we have indeed g(t,z) = Va(t, z) fa.a. (t,z) € Q and
O
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Lemma A.3. Let  be an open, bounded polyhedral subset of RYN. Moreover, let { M} be a series of Voronoi
finite volume meshes with size (M) — 0. Let be u € L*°(Q). Then the piecewise constant functions uy,
with up () = ug ifx € K,

UK = ]K\/ x)dx VK €V,

converge to u in LP(Q) for all p € [1,00) as size (M) — 0.
Proof. We show the result for p = 1, the assertion for p € (1, c0) then results from

1
lun — ull g < @l poe) 7 [ — up]| .

Let be € > 0. Luzins theorem guarantees the existence of a closed set M, C 2 such that

u|pr.  is continuous and  mes (2\ M,) < .
8][ul| Lo

Since M is compact there exists a § > 0 such that

_ M., |z — .
lu(z) “<y)’<2mesg Va,y € M., |t —y| <4

Let size (M) < 6 which implies |z — y| < ¢. Introducing the set
K\M.:={zecRY: zec K z¢ M)}

we estimate the integral in the L!-norm by considering integrals on subsets

lu—unllp < S |//m )~ u(y)| dy do

Kev
_KZEV K] /KﬂMg /I<\Ms u(y)| dy dx
+K§e:V ‘K’ /KHME /K\Ms u(y)| dy dx
+KZ@, K| K\ME/K’u@:) —u(y)|dy dz
< sy M 2l e g+ 2l g

O]

Lemma A.4. Weassume (A2) forQ). LetD = (M, (t("))n 1) be a sequence of discretizations of Q = S x 2
anday, — ain L*(S,Y) assize(D) — 0 with lanl| oo (s o0 (o rm)) < R. Moreover, let f : QxR™ — Ry
satisfy Carathéodory condition and there exist 0 < ¢, ¢ < oo such that ¢ < f(x,y) < ¢ fa.a. x € Q,
Vy € R™. Additionaly, there exists a constant vy € (0, 1] such that f|q, € C*7 (2 x Brm (0, R)) for all
I € 7, where Brm (0, R)) denotes a ball in R™ centered at 0 with radius R. Then

[fnlan) = f(@)| 1) — 0 as size(D) — 0.
Proof. For any given discretization D, let
E={reQ:2eKecVwith| KNQ#0A|KNQy|#0for] #J I, JecT}

with |Z| < 26 size(M) for all discretizations D (see also (A2)). In order to estimate

1= e~ S@ey = 3 [ [ [ S ey ot
<Z/Sg
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with |
Sa(e) = rr [ 1w an(@) ~ o)) dy
K| Jk
we consider the cases:

e Onzx € Q\ =, we obtain

Sa(x) < ﬁ /K lan(@) — (@) + | — y| dy < clan(z) — a(@)] + csize(M)".

e Onx € =, we find by using the bound ¢ of f the estimate Sz (z) < 2¢.

Therefore we deduce with some constant ¢; the following estimate

/Sldtg/ SQdIL‘-F/Sle’ dt
s s \Ja\z =

m
< size(M)uch/ \ay, — ay|7 da dt.
v=1 Q

Since vy € (0, 1], we apply Holder’s inequality with ¢ = 2/ and p = 2/(2 — ~) and conclude
1 fn(an) = F@)l 1 gy < e size(M)Y + er(TIQ) 2 (lap — @l 125y — O,

as size(D) — 0. O
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