N

N

Diffusion equations with spatially dependent coefficients
and fractal Cauer-type networks

Jacky Cresson, Anna Szafranska

» To cite this version:

Jacky Cresson, Anna Szafranska. Diffusion equations with spatially dependent coefficients and fractal
Cauer-type networks. 2022. hal-03903494

HAL Id: hal-03903494
https://hal.science/hal-03903494

Preprint submitted on 16 Dec 2022

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-03903494
https://hal.archives-ouvertes.fr

DIFFUSION EQUATIONS WITH SPATIALLY DEPENDENT
COEFFICIENTS AND FRACTAL CAUER-TYPE NETWORKS

JACKY CRESSON!, ANNA SZAFRANSKA?
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1. INTRODUCTION

Diffusion equations with spatially dependent coefficients were recently used to model power-
law behaviors observed in Hydrogen storage experiments by V. Tartaglione in ([4],Chap.4,
1
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4.2.4). The type of diffusion equation used in this work is very particular and is related un-
der a specific spatial discretization to Cauer type networks (see [4],Chap.2,2.6). It was first
discussed by J. Sabatier in [6]. These models seems to provide a good alternative to more con-
ventional modeling using fractional models, meaning particular form of the transfer function
admitting a fractional form (see [4], equation (4.10)).

The aim of the present work is to provide complete proofs and a self-contained presentation
for relations and results presented in [6, 4]. In particular, we are interested in a global theorem
which precises the connection existing between Cauer-type networks and in particular fractal
Cauer-type networks and diffusion equation with spatially dependent coefficients. Moreover,
we also prove the functional relations satisfied by the transfer function of a fractal Cauer-type
network allowing us to characterize the power-law type behaviors which can be expected.

The paper is organized as follows: In Section 2, we define the class of diffusion equations
under study as well as the equations obtained under a spatial discretization. Section 3 deals
with Cauer type ladder networks and the connection with discretizations of specific diffusion
equations. Section 4 gives an explicit expression for the transfer function of a Cauer type
ladder network and section 5 specify all the previous results for Fractal Cauer type ladder
networks. Section 6 is devoted to a characterization of the fractional behavior of fractal Cauer
type ladder network and Section 7 gives some perspectives of this work.

2. DIFFUSION EQUATION WITH VARIABLE COEFFICIENT

Let u: Ry x Ry — R, u = u(t, 2), is a solution of the following diffusion equation with
spatially dependant coefficients:

(1) Oru = ()0 (8()0.u)

where v: Ry — R, f: Ry — R and let u(0, z) = ug(z).
Taking the Laplace transform of

(2) U(s, z) = Z(u)(s),
where £ is the Laplace transform, we obtain
(3) sU = ()0 (ﬁ(z)@zU).

In [I], following a previous work of A. Oustaloup [2], we have proved that discretization
over a geometric space-scale of the inverse Fourier transform of the diffusion equation with
constant coefficient can be interpreted as a fractal RL ladder network.

In the following, we give the properties satisfied by a space-discretization of the diffusion
equation (3) over a uniform space-scale.

2.1. Space discretization of diffusion equation. Let h > 0, we denote by T, the uniform
space-scale defined by the set of points zi = kh, k € N.

Let (s, z) = B(2)0,U, then we consider the following space-discretizations ¢y, U, of func-
tions ¢ and U
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h
1
sUn(s,kh) = (k)3 <cph(s, kh) — on(s, (k — 1)h)>.
Therefore, (g, Up) satisfy for all k € N, k > 1, the following relations
¢n(s,kh) = B(kh)AL[Up](s, kh)
sUR(s,kh) = ~(kh)A_[pn](s, kh),

where A, A_ are the forward and backward discrete operators defined for all g € C(T,, R?)
by

on(s,kh) = B(kh) (Uh(s,(kJrl)h)—Uh(s,kh))

(4)

()
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respectively.

The space-discretization of equation over the space scale T, is then given by
(7) sUn(s, kh) = (k) A | B(kh) A+ U] | (s, kR), & > 1.

The next section gives formal expression for the recursive relation between voltage and
current in a Cauer-type ladder network. We will see that the discrete form of the diffusion
equation (7)) over the space scale T, can be interpreted as a specific Cauer-type ladder network.

3. CAUER TYPE LADDER NETWORKS

3.1. Classical relations on electronic circuits. Let us denote by Z and Y the impedance
1
and admittance, respectively. We have Z = —. In the following, by S we denote an equivalent

to one of any component of electronic circuit: resistance (R), inductance (L), capacitance (C').
We introduce two kinds of the basic relations of the impedance with the current I and the
voltage U.

e series type relation:

I
4){ S1 M S5 }—F U=U1+Uy =21,
< <
U, U, Z =7 [Sl] + ZQ[SQ]
U

e parallel type relation:

3.2. Cauer type RC networks. Let us introduce the recursive synthesis of the Cauer type
RC network.

According to Figure [I] we can observe that the RC circuit can be described by the recurrent
pattern presented on Figure .

We use the classical current and voltage relationships in the components of RC electronic
circuit with series-parallel topology (Figures [3| and .
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FIGURE 1. Recursive synthesis of the RC circuit with the series-parallel topol-
ogy

I,

)
-

A

Uk—1
FIGURE 2. Recurrent pattern of RC circuit

Let U € C(Ry xN;R), T € C(Ry xN;R), R € C(N;R),C € C(N;R). We consider a Cauer
type RC network (Figure [2)) with

Ik = I(S,k‘), Uk = U(S,/f), Rk = R(k), Ck = C(k)



Iy — 1

ZC(Tos — Ti) = Up, k> 1

Uy

A

F1GURE 3. Current-voltage relationship in capacitor

| Uk = Up = Z[ReJ Ty, k> 1

Up—1— Uy

A

FIGURE 4. Current-voltage relationship in resistance

for all £ > 0. The impedance of resistor and capacitor in RC circuit is given by

ZIR)(s) = Ris Z[C)(s) = ék

for all £ > 0. Then the classical relations for elements behaviour of the Cauer type RC network
can be written in the form:

1
5 —WAJF[U](s,k’) = I(s,k), k>0,
1
—%A_[I](s, k) = sU(s,k), k=>1.
where R?(k) = R(k + 1). From (8) we derive for all k£ > 1
() SU(s, k) = —C(lk)A E R(}U{)Aqm(s, ) (s, k).

This equation is very close to the discrete form of a diffusion equation with spatially depen-
dents coeflicients discuss in the previous section. We precise this connection in the next
Section.

3.3. Interpretation of a diffusion equation as a Cauer type network. Comparing
and @, we see that can be obtained as a Cauer type network by choosing appropriately
the functions R and C' in C(N,R).

Precisely, let T, = {2, = kh}r>0. We introduce the mapping 7 : N — T, defined for all
k € N by 7, (k) = kh. We have the following diagram

Th
T, <— N

fe el H£ Ah € CGR)
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allowing to associated to any function f € C(T,,R) a function in C'(N,R).

We then choose R and C' such that the following relations are satisfied
1

(10) 2 =Bom, BeC(TR),
(11) —% —yom, ~€C(T,R).

We want to select specific Cauer-type ladder networks which are able to exhibits fractional
behaviors. In order to do that, we first derive an explicit form of the transfer function associ-
ated to a Cauer type ladder networks.

4. THE TRANSFER FUNCTION OF A CAUER TPE LADDER NETWORK

4.1. Recursive expansion of the transfer function. Let us denote by H : C(Ry x N; R)
the transfer function

H(s.k) I(s,k)

k> 0.
U(s, k)’ -
Using we obtain for all £ > 0
N
(12) H(s, k) = Bik+1)
. sR(k:l%—l)C(k:—i—l)
1+—H 1
T AL
1
Denoting by Zc(s) = Z[C](s) = el can be rewritten as
s
N
R(k+1)
13 H(s, k) =
) ) T Doy GRG 1)

1+ Zogny(s)H (s, k +1)

4.2. Continued fraction. In order to write clearly the recursive formula, we introduce the
following form of the continued fractions:

ai
(14) [al,...,ak] =
14 a2

as

14 -

1+
ap—1
1+ ag
The continued fraction can be rewritten by construction as:

(15) [CLl,CLQ,...,CLk] = [alv[a27"'7a’k‘]]
and we have

(16) a[a17a2>"'7a/k] = [aal,CLQ,...,ak}-
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4.3. Continued fraction and the transfer function. Based on relations and we
are able to introduce the following lemma:

Lemma 4.1. The closed formula for transfer function H € C(R4 x N) has the form

(17) H(s,0) = [Rgl),Zc(l)(R(l)s),Zc(l)(R(Q)s),...,Zc(k)(R(k)s),ZC(k)(R(k+ 1)3),...}
Proof. Using and we can write
1(s.0) = [ 57 Zoc (R3). Zoy () (s, 1),

and for £ > 1 we have

1
R(k + 1)

Replacing H (s, 1) in H(s,0) by expression for k = 1, we have:

(18) H(s,k) = | o (R +1)8), Zogeyn () H (s, b+ 1)|.

1
R(1)

1

H(s,0) = R

Zow(R()s), Zow(s)]

) ZC(Q)(R(2)3)7 ZC(2)(S)H(S7 2)}] :

Form and from éZC(l)(s) = Zc(1)(as) we obtain

1
H(s,0) = [m, Zowy(R(1)s), Zo)(R(2)s), Zo2)(R(2)s), Zo@)(s)H (s, 2)} -
By recurrence we obtain the form ([17]). O

5. FRACTAL CAUER TYPE LADDER NETWORKS

Fractal Cauer type ladder networks are specific type of Cauer ladder networks which can
be defined using few parameters and exhibiting a rich dynamics. We give an explicit form for
the transfer function of a Fractal Cauer type ladder network.

5.1. Fractal Cauer ladder networks. We consider a Cauer type ladder network with coef-
ficients Ry and Lj for & > 1. As usual, we identify Rj and L; as the values of two functions
R:N—Rand L:N — R at point k € N.

A Cauer type ladder network is said fractal if there exists two constants o and p, such that
we have the scaling relation

(19) R(k+1)=0R(k), C(k+1)=pC(k).

5.2. Fractal Cauer transfer function. Then we can simplify the expression of the transfer
function H(s,0) given by (L7), as follows

Q0 H(.0) = [ 2 28) 2 ) = 2

with Z(s) = Zoay (R(1)s).
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5.3. Diffusion equation associated to a fractal Cauer type network. Using and
, we want to explicit the functions S and ~+ such that R and C satisfy the fractality

condition .
By definition, R and C depend on h. As a consequence, the fractal constant o and p are
functions of h. Instead of searching /5 and ~y, we look for two continuous functions 7(¢) and

¢((€) satisfying

r(kh) = R(k), c(kh) =C(k).
Then the scaling relations read as follows for all h > 0
r((k+1)h) = o(h) r(kh),
c((k+1)R) = p(h) c(kh),
These two conditions are of the form: for a given ¢ : R — R find f : R — R such that for all
h > 0 we have

(22) f((k+1)h) = <(h)f(kh), Vi>o.
From for £k = 0 we have

(21) V>0

f(h) = <(h) £(0),

and we obtain a definition of function ¢ in (22)):

h
o _f<0>
Posing ¢(¢) = ;E% the equatlon ) with (23]) reads as follows
(24) Vh>0 )9(kh),  Vio.

This functional relation has very partlcular solutlon:

Theorem 5.1. A continuous real valued function g is a solution of if anf only if it there
exists a constant A € R such that

(25) g9(¢) = e,

Proof. First we proof that the functional relation is satisfied. This proof consists with
three steps:

1) Viren
g((k +K)C) = g(k)g(K'¢);
2) Va,bGQ
gla+b) = g(a)g(b);
3) vu,vER

g(u +v) = g(kQ)g(k'C);
The first equality is proved by induction. Indeed, we have

(26) g((k+K)2)=g((k+K —1)z+2)=g((k+ K —1)2)g(2).
Replacing g((k + k" — 1)z) by g((k + k' — 2)2)g(z) we obtain
(27) 9((k+K)z) = g((k + K = 2)2)g(2)g(2).

But g(2)g(2) = 9(22) so
(28) 9((k+K)2) = g((k+ K — 2)2)g(2).



By iteration, we obtain for all ¢ = 0, ..., k’, that
(29) g((k+ K —i)z+iz) = g((k+ K —i)2)g(iz).
In particular, for 7 = &/, we obtain

(30) 9((k+K)z) = g(kz)g(K'z).

As z can be negative, the result extend to k, k" € Z.
The second equality is a simple computation using equality 1). We consider two rational
numbers of the form m/n and p/q with n,q € N* and m,n € N. We have

! o (5 5) o (M50) o (o)

Using equality 1), we then obtain

& o (G ) =0 (momg) o (wa) =0 (D)o (5)

The last equality is proved by density using the continuity of g. Let u,v € RT and u,, v,
n € N be two sequences of rational numbers converging to u and v respectively. Then, for all
n € N, we have by equality 2) that

(33) 9(tun + vn) = g(un)g(vn).
Taking the limit when n goes to +00 and by continuity of g, we obtain for all u,v € R that
(34) g(u+v) =g(u)g(v).

As ¢ is a positive function, the previous equality means that ¢ is a continuous morphism of
the additive group (R, +) to the multiplicative group (R™, x). It is known in this case that g
must be of the form g(z) = e** for a given A € R. O

Using the previous Theorem, we obtain the following structure result:

Theorem 5.2. Continuous positive real valued functions R and C' satisfy equality and
, respectively, if and only if there exists two real constants Ag and A\¢ such that R(z) =
Roe*?* and C(z) = Cpec?

As a consequence, Fractal Cauer type networks are associated to diffusion equations char-
acterized by B(z) = —foe ** and y(z) = —ype 7.

We then obtain the following connection between Fractal Cauer type networks and gener-
alized diffusion equations:

Theorem 5.3. Fractal Cauer type networks with characteristics Ag and A\¢ are in one to one
correspondence for all h > 0 with the discretization in space along the space-scale {kh}, k € N
of the diffusion equation with non-constant diffusion coefficient

(35) Oy = —’yoe_ACZ@Z (—606_ARZBZu> .
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6. FRACTIONAL BEHAVIOR OF FRACTAL CAUER NETWORKS
A fractional behavior is associated to a transfer function of the form
(36) H(s) = cs",
where ¢ and v are two constants. The main problem is to determine if a fractal Cauer type
systems exhibits a fractional behavior and if yes, to characterize the exponent.
We first derive structural relations satisfied by the transfer function of fractal Causer net-

works and we then determine the possible fractional behaviors.

6.1. Structural relations. Let us denote by g(z, 0, p) the function

(37) 9(z,0,p) = [z,20 7" 2(0p) 7 2(0%p) 7, 2(0%pP) .
Then, using equation , we have
(38) H(S’Ua p) = [Rl_lmg(Z(S)aGa p)]

We have the following functional relation satisfied by the function g:

Theorem 6.1. The function g satisfies

Z(z)
39 A = .
( ) g( (S>7U’p) 1+g(Z(U$),p,U)

It is important to notice the permutation between o and p in the formula . Formula
(6.1)) was first stated by J. Sabatier in (6], Property 1 p.249) without a formal proof.

Proof. Using equality we can write
(40)  g(Z(s),0,p) = [2(s),[Z(s)0™ ", Z(s)(op) ", ... Z(s)(op) ", Z(s)o (op)™",...]].
As we have Z(0s) = Z(s)o~!, we obtain

(41)
(Z(s)o™ Y, ..., Z(s)(op)™", Z(s)o Hop)™",...]

= g(Z(os),p,0).
This concludes the proof. ]

The previous functional relation is difficult to study directly. We can look for a simplified
version of it following an idea already used by A. Oustaloup in [[2],p.208]:

Let us assume that s is such that g satisfies

(42) | 9(Z(s), p,0) [>> 1
or equivalently that
(43) | 9(Z(s), p,0) | T<< 1.
Let 1 >> € > 0 be such that
(44) | 9(Z(s),p,0) | < e
We consider the simplified functional relation
Z(s
(45) o(2(5).0.0)9(2(03). p.0) = 220

1+e

(Z(0s), Z(os)p~ !, ..., Z(os)(po)™™, Z(as)p~(po)™", ..

]
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corresponding to an approximation of (39)).

In the next Section, we characterize the fractional behaviors compatible with the functional
relation (45]).

6.2. Fractional behaviors. We look for solutions of of the form
(46) 9(Z(s),0,p;€) = K (o, p; ) Z(s)™P).

Our goal is to determine the possible values for the exponent n(o, p).
Replacing g by its expression in , we obtain:

Z(s)
l+e
As a consequence, we obtain by identification the following system:

(47) K@, p1 ) (p, 7€) Z ()" 001 =0(0)

(48) K(o,p;e)K(p,0;€) = ,
n(o, p+n(p,o) = 1.

The first equation of must be valid by exchanging the role of ¢ and p due to the
symmetry of the left hand side. As a consequence, we must have:

n(p,o) n(o,p)
(49) A
1+e¢ 1+4+¢€

As n(p,0) = 1—n(o,p) by the second equation of (48)), we deduce by replacing in that

(50) o = (op)"".
We then deduce the following theorem:

Theorem 6.2. Fractional behaviors of the form satisfying the simplified functional rela-
tion possess a fractional exponent given by

In(o)

(o)

The previous result appear in ([6],Appendix 2, (A2.28)) as a consequences of relations
satisfied by a formal expansion of the function g (see [6],Theorem 1).

(51) n(o, p) =

7. CONCLUSION AND PERSPECTIVES

The previous results can be used in a variety of situations as already stressed by J. Sabatier
in [6] and V. Tartaglione et al. in [4 [3] covering application to the modeling of diffusion in
materials used for the storage of Hydrogen. The functional relations satisfied by the transfer
function of a Fractal Cauer type ladder networks is very specific and the previous discussion
is only a first step in its study. In particular, two mathematical directions deserve more
attention:
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e J. Sabatier in ([6], Theorem 1) and V. Tartagione et al. in [3] discuss a result concerning
the asymptotic behavior of the transfer function using an explicit expression (see [3],
Theorem 7.1. and details in Appendix B). The proof is based on an assumed form
for the transfer function which is not proved in the paper. A complete and detailed
discussion of this result is then needed.

e J. Sabatier [6] discuss distributions, i.e. relations between the parameters of the Cauer
type networks or equivalently different space scale discretization of a diffusion equation
with spatially dependent coefficient, which are going beyond geometric distribution
(see [6],p.250) and leading to power law behaviour. It will be interesting to give a
full characterization of the possible distributions as well as the form of the associated
coefficients corresponding to the class discuss in [6].

From the application point of view, it would be nice to give full characterization of the
diffusion properties of some specific material like COF (Covalent Organic Framework) or
MOF (Metal-Organic Framework) (see [5] for a review) using the previous approach.
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