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Abstract

In this paper we consider the PDE describing the fluid flow in a porous medium, fo-
cusing on the solution’s dependence upon the choice of the saturation curve and the
hydraulic conductivity. Basically, we consider two different saturation curves (say
01 and 03) and two different hydraulic conductivities (X; and K2) which are both
“close” in the L;S -norm. Then we find estimates to prove a constitutive stability
for the solutions of the corresponding problems with the same boundary and initial
conditions.

Key words: flows in porous media, continuous dependence on parameters.

1991 MSC: 35B30, 76505

1 Introduction

Let us consider the well-known equation describing a 1-D Darcyan flow of a
fluid through an homogeneous rigid porous medium (see [1]-[2]), i.e.

0, = [X (Yo +1)], (1.1)

where

* Fax: +39-055-4237133
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e 1z € [0, 1] is the dimensionless vertical coordinate pointing upwards.
e ¢ is the fluid pressure head (see [1] for more details),

p
@D =
Pg
with p fluid pressure, p liquid density and g gravity acceleration.
e 0 is the moisture content. In particular,

where 6,,,, coincides with the porosity of the medium.
e X is the hydraulic conductivity of the medium.

The model is completed:

e by prescribing how K depends on 0, i.e. giving the so-called hydraulic con-
ductivity curve (see e.g. [3]),

K = K(0). (1.2)

e By assuming a constitutive relationship linking # and 1, namely the so-

called saturation (or retention) curve (see [4])1,

0 =6(x)). (1.3)

In particular, both (1.2) and (1.3) are obtained by experimental measurements.
It has to be noted, however, that accurate measurements of the unsaturated
conductivity and water retention curve is generally cumbersome, costly and
very time—consuming. Indeed, in many practical situations experimental data
assessing the “precise” shape of the hydraulic functions are not available.
The aim of this paper is to show that “small variations” in the shape of both
the saturation curve and the hydraulic conductivity function produce “small
variations” of the solutions, i.e. to determine how much changes in the shape
of the soil water retention curve and/or conductivity curve affect the predic-
tion of the soil water content.

We note (see Remark 2.1) that two classes of retention curves are used in the
literature: one in which 6'(¢) is continuous (we will refer to it as a degenerate
case for a reason that will be selfexplained later on) and one in which 6'(¢)) is
discontinuous at ¢ = 0 (non-degenerate case). The two cases exhibit relevant
mathematical differences; on the other hand it is extremely difficult (if not
impossible) to discriminate experimentally between the two cases. Therefore,
our result of constitutive stability of equation (1.1) seems particularly rele-
vant.

1 Prescribing (1.3) means that the equilibrium between pressure and water con-
tent is reached instantaneously. A different approach (see [5] for instance) includes
dynamical effects expressed by a differential equation linking 8 and .



Similar results were found in [6], where the author gives an estimate for a
degenerate problem without gravity term and in case of a completely unsatu-
rated domain.

In [7] constitutive stability results are proved (using an homotopy argument)
in the particular case of non-degenerate problems.

In [8] the following degenerate diffusion problem is considered

m—1

U = (U, ua:)a:y
= 07

()
—U
m T lz=0,1

uli—o = uo(x),

with 0 < m < 1, and the author proves an estimate in the L?-norm for the
continuous dependence of the solution w on the parameter m . The proof
cannot be extended to the problem we are considering, since it corresponds to
a particular choice of the saturation curve ¢ and moreover the gravity term
does not appear.

We conclude this section quoting the stability result found in [9] for problems
in which the degeneration belongs to a completely different type.

2 Assumptions and basic equations

We consider the following assumptions
(H.1) X(0) € CY([0, 0mae)),

sup  K(0) = Kgu < 00,
96[070maz]

and
K(0) — 0" as § — 0. (2.1)
(H.2) X'(#) > 0 and

sup K'(0) = Ly < .
96[0,9mam]

(H.3) X'(0) is uniformly Lipschitz continuous with Lipschitz constant L.
We assume

(H.4) 0 € C(R) and it is a strictly increasing function for ¢» < 0 and 0 = 6,4,
for ¢ > 0.
(H.5) 6(¢) is uniformly Lipschitz continuous with Lipschitz constant L.
dxX 2 0(s)
(H.6) sup,ei_ .0 { [dﬁ (9(3))] X (0(s)
also Remark 2.2 below).

} < oo, for any fixed My > 0 (see



Remark 2.1. For 1) = 0 we shall consider two situations, i.e.

(1) 0(07) = 0'(0%) =0 (which means that € C*(R) ).
(2) 0'(07) > 0 while #'(07) = 0.

Once the saturation curve is given, equation (1.1) takes the following form

[0()], = [K(¥) (¢ +1)], (2.2)

(usually known as the ¢-form of the Richards’ equation), where

K(y) =X (0(v)).
Remark 2.2. In terms of K(v) assumption (H.6) reads as

el {M} < 00,

for any My > 0. Fven if it seems to be very restrictive, actually the permeability
and retention curves commonly used in hydrology fulfill such condition. In
particular, the well-known vanGenuchten and Mualem curves satisfy (H.6)

(see [3] and [4]).

In particular, after performing the so-called Kirchoff’s transformation I', de-
fined as

(e, t) =T ((z,6) = | Y g (s)ds,

equation (2.2) reads as
o(w)]; = [uz + k(u)], , (2.3)
where k(u) = K (I''(u)) and the function o(u) = @ (I'"*(u)) behaves like 6.

As a consequence of assumptions (H.1)-(H.6) we have

(F.1) o(s) € C(R), o(s) is strictly increasing for s < 0 and o = o, for s > 0.
Moreover ¢ is uniformly Lipschitz continuous with Lipschitz constant L, .
(F.2) According to Remark 2.1 for s = 0 two options are possible, i.e.
(1) ¢'(0) = 0.
(2) ¢'(0) > 0.
In case 1 Richards’ equation degenerates at u = 0, while in case 2 equation
(2.2) is uniformly parabolic.

[k'(s))"
(F.3) supsei—ny 0 o (5) < 00, for any fixed My > 0.

Concerning the initial datum we consider

o(u(x,0)) = vo(z). (2.4)



with vo(z) Lipschitz continuous function. The boundary conditions may be
chosen among these:

0 (7t§ p(t),

u(0

(1,2) = q(t),
U (0
Uy (1,

1)+ K (u(0,1) = F(b),
+k (u(1,1)) = N(),
u(0,2) = p(t),

ug(1,t) + k (u(1,t)) = N(t).

~—

(IT)
t

~—

(I1T)

We shall consider problems (I), (II) and (III) in the domain Dy = (0,1) x
(0,7).
For such problems existence and uniqueness of a solution have been proved (see
[10]-[20], for instance). In particular, we can state the existence of a solution
u such that

ue L? (0,7, H*(0,1))
and the following estimates hold true

Julloo < M, (2.5)
[tie|| s < M, (2.6)
|t | L2(Dy) < Mo, (2.7)

where the constants depend on the initial and boundary data and coefficients.
Remark 2.3. Such results imply, in turn, that the function o is Holder con-
tinuous (see [15] and [20]). Moreover, we note that (2.5) holds true also if
we consider problems in an n-dimension spatial domain, while (2.6) -(2.7) in
general are valid only for the 1-D case. We confine our analysis to the latter
case.

Remark 2.4. [t is important to recall that estimate (2.7) does not imply, in
general, a similar reqularity on u,. This is true only if the equation (2.3) is
uniformly parabolic, namely only in case 2 of condition (F.2).

Remark 2.5. Since a priori estimates like (2.5) ensure that 6 has a positive
lower bound, condition (2.1) in assumption (H1) entails,

inf  K(0) = Kpin > 0.

96[079maz}

Moreover, we recall the following results

(R.1) In case of problem (III), we may have u(z,t) < 0 in Dy, for suitable
N(t) > 0. We remark, however, that boundary condition (III) should be
replaced by a unilateral boundary condition (see [10] and [13] for details).



(R.2) In case of problems (I) and (II), a saturation region may appear. In
such a case (see [14]-[19]) the following sets could be defined

D ={(z,t) € Dy : o(z,t) <0} ={(z,t) € Dy : u(z,t) <0},

P={(x,t) € Dy : o(z,t) =0} = {(x,t) € Dy : u(x,t) >0},

corresponding to the unsaturated and saturated region, respectively, and the
interfaces separating the regions can be proved to be Lipschitz continuous.

Hereafter we give three examples concerning the water infiltration through the
subsurface that can be described by the problem (I), (II) or (III).

Ezample 1: vertical flow through the vadose zone. (see also [10])

In this case x = 0 represents the so-called water table and x = 1 the ground
surface. Problem (I) with p(t) = 0 and ¢(¢) > 0 models water infiltration
through the unsaturated zone in case of prescribed water pressure at the
ground surface. When ¢(t) > 0 a saturated region appears.

Problem (III) with p(¢) = 0 and N(¢) > 0 describes the same phenomenon in
case of flux condition on the ground surface.

Ezxample 2: vadose zone and phreatic aquifer.

Such a scenario can be modeled by setting x = 0 at the impervious layer con-
fining the bottom of the aquifer, while = 1 still represents the ground sur-
face. Possible boundary conditions are the ones of problem (II) with F'(t) =0
(no flux condition on the impervious layer) and N(t) > 0 (rain flux condition).

Ezxample 3: vadose zone and phreatic aquifer in case of evaporation.

Such a case has been studied in [12]. As before, x = 0 represents the imper-
vious layer confining the bottom of the aquifer and = = 1 the ground surface.
Boundary condition of type (II) are used, with F'(t) = 0 (no flux condition)
and N(t) = q = const. where ¢ < 0 is the evaporation rate. Actually, as
pointed out in [12], the evaporation rate could not be prescribed, since, in
general, ¢ depends on u(1,t) as well as other physical parameters (e.g. tem-
perature, wind velocity, relative humidity, etc.). However, in some case, e.g.
soil surface close to saturation, we may assume a constant evaporation rate.

O



3 Stability results

In this section we give an estimate (in the L?norm) for the difference of
saturation profiles and the conductivity curves.
Let us take two pairs of constitutive functions characterising the medium, i.e.

{01(¥); K1(0)} and {02(¢); K2(0)}, and assume
161 = 02| 25e m) <&,

151 — Kol oo ((0,0maz)) < €
where € > 0 is a constant.

The corresponding {oy; k1} and {o9; ks } satisfy

Hdl — (TQHLoo([,M’M]) S GJE, (3.1)

and

k1 — Kol oo (= a0y < Cie, (3.2)
where C, and € are constant depending on K,,;,, Ly and L.
We introduce also the following additional assumption

(F.4) There exists a constant N; > 0 such that for all w € [-M,M] , v €
[—M,0), we have

sup

wel-Moywel-mm)) | o1 (w) — o1 (v)]

{ |o2(v) — 01 (v)] o — U|} < N,.

Remark 3.1. Even if condition (F.J) may seem too artificial, such a require-
ment is physically reasonable. In particular, it is always fulfilled in case o
does not degenerate at 0. In general, (F.4) holds true provided that slight as-
sumptions on the mutual relationship between o and o9 are satisfied. Details
on this point are given in Appendiz A.

O

Now, if u; and wus are the corresponding solutions to problem (I), or (II) or
(IIT), with the same initial condition and boundary data, we want to estimate
|lo1(u1) — o2(usg)|| 2 in terms of €.

First we recall a result corresponding to Lemma 1 of [21].
Lemma 3.1. If assumptions (H.1)-(H.6) and (F.1)-(F.3) are fulfilled, then

there exists a constant Fy > 0 such that

[ki(s1) — ki(s2)]* < Fy o (s1) — 0 (s2)] (51 — s2), (3.3)



for any si,s9 € R and with i =1 or 2.

The main result in the paper is the following
Theorem 3.1. If assumptions (H.1)-(H.6) and (F.1)-(F.4) are fulfilled then

T 1 1/2
(A [;kﬁ(uﬂxj»-—agh@@;QNdeﬁ> < Ce. (3.4)

with C' constant depending on L, C,, Cx, M, and T.

Proof. The proof is based on the approach used in [6].

We prove the assertion in case a Dirichlet problem (I) is considered. Slight
changes of the proof are necessary to deal with other cases (see Remark 3.2).
The weak form of equation (2.3) reads as

//DT {o(u)dr — [uy + k(u)] ¢p} dadt = /01 o(x,0)vo(x)du, (3.5)

A different form of the expression (3.5) is the following

//DT {o(u)p + udpy — k(u)p, } dedt = /01 ¢(z,0)vo(x)dx, (3.6)

¥o € C'(Dr) N L2 (0,T; H3(0,1)) |

which is obtained from (3.5) by noting that u,¢, = (u¢,), —u@,, and (up,) =
0, for x = 0,1. Now, considering two solutions u;, us and subtracting the
equations corresponding to (3.6), we get

J o) = 02(02)] 61+ [ = e] 6 — s () = kafow)} 6} drdt =0,

(3.7)
Moreover, adding and subtracting oq(ug)¢: and k;(ug)¢, in (3.7), we have

/ Dy {lo1(u1) — o1(u2)] ¢ + [ur — us] Guw — [k1(u1) — k1(uz)] ¢u} dadt
:/Lﬁhm@—mwﬂ@+wm@—@mM¢JMﬁ (3.8)

Let us define

o1(ur(z,t)) — o1 (uz(x, t))

, if wg(z,t) # ug(x,t),
Az, t) =

0, otherwise.



and
k’l (Ul (QT, t)) — k’l (UQ(ZL‘, t))

Uy — U2

, ifug(z,t) # ug(x,t),
B(z,t) =

0, otherwise.

which, in general, are non continuous functions. Although, thanks to properties
(H.1) and (F.1) we have,

0 < A(z,t) <L,, 0<B(z,t) <Ly, Y(x,t) € Dr.

Now, we rewrite (3.8) as

//DT (uy — u2)[A(w, )y + Gue — B(x, 1), |drdt =
//DT [02(u2) — 01 (u2)]ppddt + //DT (k1 (ug) — ko(usg)|ppdxdt (3.9)

Let us consider sequences of function {fln} e C>(Dr), {Bn} e C>(Dr),
such that

~ . 1
0< Ap(z,t) < Lo, ||An — All2pyy) £ — a5 n — 00
n
. - 1
0 < By(x,t) <L, |[|By— Bllr2pyy < —asn — o0
n
and set . )
An:An—i_*; Bn:Bn_F*’
n n
so that
0<Ap(z,t) <Lo+1, [[Ay— Alr2p,) — 0 as n — oo, (3.10)
A :
H is bounded, (3.11)
An L?(Dr)
0< By(z,t) <Lp+1, ||B, — B|l2py) — 0asn — oo, (3.12)
B?(x,t
(1) is bounded (because of Lemma 3.1). (3.13)
| An(z, 1)

Moreover, consider a sequence {z,} € C*(Dr) such that
“ZTLHLQ(DT) — Hu1 — u?HLQ(DT) as 1 — OQ. (314)

Here and in the sequel Cj, (j = 1,2, ...), denotes any constant not dependent
on n.
Now, we look at the following (backward) parabolic problem



An¢n,t + ¢n,mm - Bn¢n,:p = Anzrw (315>
Gn(2,T) =0, (3.16)

Problem (3.15)-(3.17) has a unique solution ¢,, € C**(Dr) (see [22], for in-
stance).

Remark 3.2. Since we are considering a Dirichlet problem, we impose con-
ditions (3.17) so that ¢, may be used later on as test function in the weak
form of the equation. Due to the reqularity of ¢,, such conditions imply that
dnt(1,t) =0 = ¢,,4(0,%) so that

Ont(1,t)n (1, 1) =0 = ¢n4(0,8) b, (0, 1), (3.18)

which is a property used in the proof (see below). Although, condition (3.18)
is satisfied also in case problem (II) or (III) are considered. As a matter of
fact, in such cases instead of (3.17) one should set ¢y, .(0,t) =0 = ¢, .(1,1)
or ¢n(0,t) = 0 = ¢n.(1,t), respectively. In any case property (3.18) is still
fulfilled and thus the remaing part of the proof can be applied also to problems
(11) and (11I).

O
Let us consider t; € [0,7) and multiply by ¢, ; both sides of (3.15). Integrat-

ing the resulting equation over D;, 7 = (0,1) X (¢;,7") taking into account
conditions (3.16)-(3.17), we obtain

1 1
Dy, 1 ’ 2Jo " Dy, 7

// 2n A @n, dadt,
Dy 1

and so,

]_ 1
// And? dudt + f/ & (z,t)dx <
Dy, 7 ’ 2Jo ™

I ABallbuslionddudt + [ ziAud,dude
Dtl,T Dtl,T

B
<[ Belario, Noudarar+ [[ a0 e
Dtl,T An/ ’ ’ Dtl,T ’

1 B2
< //DT o (Audn,) dadt + 6 . [bualdudt +

n

1
b / / A2 dadt + 8 / / An|zn|2ddt, (3.19)
45 Dtl,T ’ Dtl,T

10



where the Cauchy’s inequality has been used and ¢ is a positive constant, to
be specified later.
Then, recalling (3.13) and choosing

1 2
b=3 1+ sup (B2/A,)], (3.20)
from (3.19) we get V¢, € [0,7),

1 1 /1
S| A it [ (e t)de <6 [[ 62 dedtr 8| A2z e,
2 DtlyT ’ 2 0 ’ Dtl’T ’ T

(3.21)
In particular, considering the continuous function
Lo
fit) = [ 62w t)dr,
we have
T
Vo€ [0.7), f(t) <20 /t F(t)dt+ 28] A2 2, (3.22)

Now, we apply a Gronwall type argument (see Appendix B), obtaining
Vi €[0,T),  f(t1) < 26[|AY 2132, exp(267T), (3.23)
where § given by (3.20). We can exploit (3.23) to get the following estimate
PnallZ2(ppy < CrlIAY?2ull72(p)- (3.24)

Now, since expression (3.21) holds true for any ¢; € [0,7"), we can consider it
with ¢; = 0 and use estimate (3.24), obtaining

IAY bl 72(ppy < CollAY 20132 (0y)- (3.25)

Let us consider ¢, as test function in expression (3.8). Adding and substracting
the appropriate terms, we obtain

I, o Azt =
//DT [o2(uz) — 01 (u2)] P dxdt + //DT e (112) — Fo (1) 6wt

+ / /D (ur = w)[A, — Al + dt / /D (1~ w)[B — B, )6 s
= jl,n + jQ,n + JS,n + j4,n (326)

11



Before to estimate Jy ,,, we note that in the region {(z,t) € Dr : us(x,t) > 0}
we have J; ,, = 0, so that we can confine ourselves to the region

Dr = {(z,t) € Dy : ug(x,t) < 0}.

Then, to estimate J; ,, we use Cauchy’s inequality along with conditions (3.1),
(F.4), (3.11) and estimate (3.25), i.e.

o [, o)
DT n

2 oo (ug) — 01(U2)|2 1 2
< _
< 5//~T dxdt + Py //NT Ay, dadt

n

- |oa(ug) — o1 (ug)| A Co g2, g2
<0C,e //ﬁT 1 Indxdt + ZSHAn/ ZnHL?(DT)

. C
< Cs0e + 4—§||A}L/an||%2(DT), (3.27)

where 0 is a positive constant to be defined later. For what Js, is concerned,
recalling assumption (3.2) and estimate (3.24), we apply again Cauchy’s in-
equality with the constant ¢ and get

Ton < [ ha(uz) = k() |6 el
Dt
R 1
<5 [ o) — k() Pawdt + — [[ 16, dudt
Dr 45 Dy
5 C
< Cyoe + ZguA;/%nHiQ(DT), (3.28)
Then, using again property (3.11), estimate (3.22) along with property (2.5)
on |u;(x,t)|, (i = 1,2), we apply Cauchy’s and Holder’s inequality to obtain
the following estimate

|An B A| 1/2
J3n < //DT luy — WlWAn/ Ondxdt

i A — AP Cs
<M25// [An = AF g+ Gz, 2
< b A x +46” W Znllz2(op

n

. A C,
<M25‘1— A, — A 201412, 2
< ] P I L2 + 45H w ZnllL2(pr)
. C
< C50[| A — Allz2(pry + —2 1AV 2all 32 (3.29)

46
Finally,

12



. 1
Tim 35// lur — us|?| By — B|Y2dwdt + — // (| Pt
Dy 46 JJDr

i

45

< Ceb 1B — Bll2on + <1452 32y (3.30)

Let us exploit estimates (3.27)-(3.30) into expression (3.26), i.e.

. C
/ /D (1 — ua) A, zdwdt < Cye + 4—§\|A;/2zn|y%2(DT)

Cy
18 HAqlz/QZnH%?(DT)
I & 1/2 2
+C56|| An — AllL2(pyy + 45!!14,1 znll22(pyp)
. C
+ Ce0 || B — Bl|r2(py) + 5 IAY 220132 (p,(3-31)

+ Cyde® +

so that, choosing 0 = (Cy + Cs) we have

/ / (ur — tz) Apzpdadt < Cyde + Cube® + C50]| A, — Allz2(pyy
Dr
A 1
+ C60 || By, — Bl|12(py) + 5”1471/2%“%2(%)
1

<Cre +Q(n) + 5||A}1/2zn||iz(DT), (3.32)

where
Q(n) =6 |C50[|An = All2(py) + Coll Bu = Bll2(py)] — 0 as n — oo.
Finally, passing to the limit in (3.32) with n — oo we obtain
//D (U1 — UQ) [O’l(ul) — O'1(U2)] dxdt S CS E. (333)
T

We note that, because of the monotonicity of oy,

[01(w1) — o1 (u2)] (ur — uz) = 0.

and, recalling assumption (F.1), also the following inequality holds true

,;10 //DT o1 (uy) — o (ug)|Pdadt < //DT (u1 — up) [o1 (1) — o1 (u2)] dadt.

Exploiting these facts into (3.33), we find

//DT oy (ur) — Ul(uz)‘zdl’dt < (Cye. (3.34)

13



The desired estimate easly follows from (3.34). As a matter of fact, it is suffi-
cient to note that

o1 (u1) — o2 (ug) | <oy (u1) — o1 (ug) [ + |02 (u2) — o1 (uz) |

and use Cauchy’s inequality to get

I, 1o ) — 0 () Pt <

2 {//DT loy (u1) — o1 (ug) |Pdawdt + //DT | (ug) — o1 (uz) |2dxdt} :

Finally, to the r.h.s. we apply estimate (3.33) along with assumption (3.1) and
the proof is complete.

([
Remark 3.3. Notice that for problems such that a saturation region never
appears (i.e. when it is possible to prove u;(x,t) < 0 in Dr), estimate (3.33)
entails an L? estimate for (u; — ug), since in such cases the curve oy is in-
vertible in the whole domain Dr.
Remark 3.4. In case of no gravity, proving Theorem 3.1 becomes simpler.
We report the proof of this particular case in Appendiz C.

O
Corollary 3.1. If assumptions (H.1)-(H.6) and (F.1)-(F.4) are fulfilled then

/ /D ey (ur (2, 8)) — Ko (us(z, £)) | dwdt < Nye. (3.35)
T
with Ny constant depending on L, C,, Cr, Fy, M, My and T.
Proof. As above, it is sufficient to note that
[k (un) — Ko (u2)| < [ky (ur) = Ka (u2)] 4 [kr (u2) — Ko (u2)]

and use Cauchy’s inequality to obtain

//DT |y (ur) — ks ()| dadt <

2//DT Iy (1) — ko (uz)|? davdt + 2//DT Ky (t2) — ks (up) [ devdt.

To the first integral on the r.h.s. we apply Lemma 3.1 along with estimate
(3.33).
To treat the second integral we simply use assumption (3.2).
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Remark 3.5. The results found so far apply also to the original variables
0 and 1, which are the physical ones. As a matter of fact, let us consider a
generalized solution u € L? (0,T; H*(0,1)) of equation (2.3) and define 1 (x,t)
in the following way,

V(z,t) € Dy, ¥(z,t) is such that

1 P (xt)
(x,t) =17 (u(z,t)) & ulx,t) =T (Y(z,t)) = /0 K(s)ds, (3.36)

where the Kirchoff transformation I' defined in Section 2 has been used.
By (3.86) the function 1(x,t) is uniquely defined (almost everywhere) in Dy,
thanks to the properties of K. Moreover, let use define

0(z,1) = (b (x,1) = 0 (T (u(z,1))) = o (u(x, 1),

K(z,t) = K((z,1) = K (T (u(z, 1)) = k(u(w, 1)),
It is easy to check that 1(z,t) satisfies

/ /DT )60~ (KW) (W + )] dedt = | C(@)o(r,0)dr.  (337)

for any test function ¢ € C*(D7)NL*(0,T; H*(0,1)) with ¢(0,t) =0 = ¢(1,t)
and ¢(x,T) = 0. Expression (3.37) is the weak form of a Dirichlet problem
for equation (2.2) with initial datum 6(x,0) = vo(x).

Moreover, if u; (i = 1,2) are the generalized solutions corresponding to the
pair {o;; k;}, we have

o1 (us (2, £)) = o2 (ua(w,1))| = |02 (17 (ws (2, £)) — O2(T5 (ua(a, 1)) =

101 (1(z, 1)) — Oa(tha(z, 1))

and therefore from Theorem 3.1 we get for 0(1)) an estimate of the same type.
Similary, Corollary 3.1 entails an estimate for K(1).

O

An interesting application of the technique used in Theorem 3.1 lies in the
context of unsteady flows exhibiting a variable viscosity. Such type of problems
arise from models in which the fluid viscosity is affected by physical properties
of the medium (such as temperature) or by concentration of chemical species.
We give more details on this topic in Appendix D.
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A Remarks on conditions (F.4)

As stated in Remark 3.1, here we list some sufficient considtions which guar-
antee that property (F.4) is satisfied.

Case A. First of all, we note that if w € [0, M] then o1(w) = 01(0) = 0.
Moreover, for any v € [—M,0) we have

lo9(v) — o1(v)| < 05 — 01(v),
so that

|o2(v) — 01(v)
os — o1(v)

o —wl < o —w] < 20,

namely (F.4) is satisfied.

Case B. Let us confine ourselves to the case w € [—M,0). If in addition oy
does not degenerate, namely o1(0~) > 0, then (F.4) holds true. Indeed, we
know that there exists u* € (w,v) (or, alternatevely u* € (v,w) if v < w),

such that o4 (u0) )|
o1\w) —o1\v " .
P— zai(u)z'y:%%)ai>0.

Hence,
|02(v) — 01(v)]
o1(w) — o ()
Of course, the same argument remains valid if the non-degenerate curve is os.
In such a case we exchange the roles of o7 and o5 in the proof of Theorem 3.1 so
that we require that condition (F.4) is fulfilled by o5 and we proceed as above.

lw —v| < |og(v) — oy (V)| < 20077 h

Case C In general, the following result holds true,
Proposition A.1. If w € [—M,0) and there exist two constants p > 0 and
Ny > 0 such that Yv € [—u,0) the following properties are satisfied

a1 (v)
[O'S — 0'1<U)] > Ny > 0, (Al)
o9(v) > o1(v), (A.2)

then oy fulfills property (F.4).
Proof. Let us introduce again u* € [—M,0) such that

() - ) =)

oy (u
' w — v

If u* < —p < 0 then,



and we can proceed as in the non-degenerate case (see Case A).
On the other hand, if u* € (—pu,0) then assumption (A.1) is valid and so

o (u*) > Nylos — oy (u”)]. (A.3)

Let us assume that w < v = u* < v. Hence, 0y (u*) < 01(v) and [o5 — o1 (u*)] >
05 — 01(v)], so that (A.3) yields

ol(u") > [0, — o1 (v)]

Therefore,

_lrm @)t o o)
e AP 5 R

|02(v) = 1(v))|
o1 (w) = 01 (v)]

i [1 + 7|O-S — 02(U)|‘| < i?

N, os —o01(v) N,

where last inequality holds true because of —p < u* < v and so g3(v) > 01(v)
due to assumption (A.2).

Finally, if v < w, then u* € (v,w) and o1 (u*) < o1(w), so that (A.3) implies

[0s — o1(u*)] > [0s — o1(w)] = o1 (") > Ny [0y — o1 (w)].

Thus we have
loa(v) — a1(v)]

on(w) — (o) S
|02(v) — ga(w)] —w |02(w)—01(w)|w_v w— v
ﬁmwo—mwnm [+ o) o) ] ‘}S
1 fo,—oaw) . |oaw) — oy(w)
SNQ{US_Ul(w)+ os — o1(w) }+2M§

1 {Ow‘é(u})+1}+2M§]\2[+2M’
2

where in last inequality we have used assumption (A.2) for oq(w), being —p <
u* < w.
Therefore, in any case we are able to bound the quantity

|02(v) — 1(v)] |
o1 (w) — 1(v)]

w — v,

namely (F.4) is satisfied.

([
Remark A.1. From a physical point of view, assumptions (A.1), (A.2) are
reasonable. As a matter of fact, basically (A.1) requires that as v — 0~ the
first derivative of o1 vanishes less rapidly than [0, — o1(v)]. For instance, such
a property is satisfied for any function of the type o(v) = os—vP (p > 0), which
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s a good approximation near to 0~ for any function representing a saturation
curve.

Also condition (A.2) is a non restictive assumption. Indeed, one can suppose
that both o1 and oy degenerate at v =0 (otherwise Case B can be applied) so
that these functions have to satisfy both properties: 01(0) = o, = 02(0) and
d1(0) = 0 = d4(0). Therefore it is reasonable to assume that (at least in a left
neighborhood of 0) they are ordered, namely condition (A.2).

B Proof of estimate (3.23)

Here we prove assertion (3.23).
In particular, let f(¢) a continuous function defined on the interval [0, 7], with
f(T) = 0 and satisfying the integral inequality

T
vel0,T), 0<fW<a fndrte
t
where ¢; > 0 and ¢y > 0 are given constants. Then,
Vvt e [0,T), f(t) <caexp(aT).

Proof. Define s = (T —t) and

o(s) = [ ST —n)dn. (B.1)

We have

g'(s) = f(T —s) = f(D). (B.2)
moreover, performing the change of variable 7 = (7" — ) into the integral of
(B.1), we easly obtain the following expression

g(s) = — /T_s f(r)dr = /T f(r)dr = /tT f(r)dr. (B.3)

T T-s

Therefore, (B.3) and (B.2) together with the assumption on f(¢) imply that
g'(s) < agls) + . (B.4)

Now, applying the same argument used in the well-known proof of Gronwall’s
lemma (differential form), we get

g(s) < Zj[exp<c1T> ~1].

so that
f(t) <cg(s) +co < co exp(erT),
giving the desired estimate on f(t).
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C Problems without the gravity term

Let us confine ourselves to the simpler case of equations without gravity term,
i.e. flows described by

[U(U)]t = Usgq, (C.1)
instead of (2.3).

Proposition C.1. If all the assumptions listed above are fulfilled, then there
exists a positive constant A such that

/OT /01 i (u (1)) — o (uz(x,t))]2 dzdt < Ae. (C.2)

where 1 = 1, 2.

Proof. We prove the assertion for i = 1. The weak form of equation (C.1) is
J[ 0w, ~ ) dude =0
Dt
for any test function? ¢. So considering oy and o,

[ [, Aot = o2(ua)) 61 = [uro = wi] @} dadt =0 (C.3)

In particular, following the technique used in [19], we can take an arbitrary
t1 € (0,T] and select the following test function

Sot) — [ (2, 8) — uo(z, 5)]ds, z:f 0<t<t, (C.4)
0 if t<t<T.

Then expression (C.3) reads as

//DT [01(u1) — o2 (u2)] (ur — ug)dadt —
/OT /01 [(Ul — Ug)y /ttl [ur(x, s) — uz(z, s)], ds| dedt = 0. (C.5)

2 The properties to be satisfied by ¢ depend on the type of boundary condition we
are dealing with.
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We note that
;jt {/tT[(m — us)(z, 5)]xd$} = —[(u1 — u2)(z,t)], /tT[(ul — uy)(7, 8)].ds,
(C.6)

and so, if in (C.5) we replace the term in the square brackets with (C.6) and
integrate in time between 0 an 7', we obtain

//DT [01(u1) — o9(ug)] (U1 — ug)dxdt + ;/01 {/ttl [(ug — ug)(x, s)]xds}2 der =0

which implies

/OT /01 [o1(u1) — oa(ug)] (w1 — ug)dzdt < 0.

Next, adding and subtracting the term o (uz) within the integral, we have

/OT /01 (o1 (u1) — o1 (u2)] (ug —ug)dxdt < /OT /01 (01 (u2) — 0(us)] (us—uy )dadt.
(.7)

Now, because of the monotonicity of o1, we have that

[o1(u1) — o1 (ug)] (u1 — uz) > 0,

for any pair wuy, us. This implies that the previous expression can be written
also as

/OT /01 o1 (uy) — o1 (u2)| |ur — ug| dedt < /OT /01 01 (us) — 02 (u2)] (ua—uy )dzdt.
(C.8)

Exploiting (F.1), we have also

1 (T g1 ) T
L—/ / (o1(uq) — o1(ug))” ddt < / / lo1(u1) — o1(ug)| |ug — us| dadt,
sJo Jo o Jo

(C.9)
hence, recalling (C.7),

1
= | [ louw) = o) dadt < VTllor = ool = w2l
g T

Finally, from properties (2.5) and (2.6) we have

/oT /o1 (01(u1) — 01 (un))* dwdt < Ae.
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D A particular case: continuous dependence on viscosity

We consider a viscosity dependence on time and space and look at how a so-
lution of Richards’ equation is affected by this phenomenon.

Moreover, since the procedure is quite similar to the one presented in Section
3, we do not show every detail of the proofs.

Let us consider in the domain Dy = (0,1) x (0,7 a slight different form of
equation (2.2), i.e.

A(y)
()
where p is the fluid viscosity and £ is the relative permeability of medium 3.
After the transormation,

o0, = [ 5% (e 1) (0.1)

xT

Y(z,t)
u(zx,t) :/ R(s)ds,
0
equation (2.2) reads as

ol = |- 0+ h(w) . .2)

where k(u) = £ (I'"*(u)) and the function o(u) = 6 (I'"!(u)) beheaves like 6.
For 0, R, k and o we stipulate all the assumptions (H.1)-(H.6) and (F.1)-(F.3)
made in Section 2. Consider now the Dirichlet problem given by (D.2) endowed
with the following conditions

o(u(z,0)) = vo(x), (D.3)
u(0,t) = f(t), (D.4)
u(l,t) = g(t), (D.5)

where vg(z), f(t) and g(t) are suitable data, and assume p satisfies the fol-
lowing properties

peCYDr), 0<a<pu(rt)<pB, V(x,t)€ Dr. (D.6)

We give the following

3 Actually, in general we refer as relative permeability to the quantity pgf&(¢), being
p and g the water density and gravity acceleration, respectevely. Here we include
these constants into the function K to make the notation simpler.
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Definition D.1. We call weak solution of problem (D.2)-(D.5) a function
we L?(0,T;H(0,1)) such that

//DT {a(u)cbt - “L (uz + k:(u))] @} drdt = /01 v(z)p(z,0)dr,  (D.7)

for all » € CY(Dry).

The following existence and uniqueness result can be proved

Theorem D.1. If assumptions (D.6) and (H.1)-(H.6), (F.1)-(F.3) of Section
2 are fulfilled, then there exists a unique solution u of problem (D.2)-(D.5), in
the sense of Definition D.1. Moreover, the following estimates hold true

lulle < M, (D.8)

where the constants depend on the initial and boundary data and coefficients.

Proof (sketch). To prove the assertion the well-known technique of parabolic
regularization can be applied. One can follow the proof given for the classical

1
problem (see [14], for instance) since the presence of the term ( in the
0
elliptic part does not entail additional difficulties thanks to assumption (D.6).

O

Now, let us assume there exist two functions, j;, po satisfying (D.6) and that
there exists a constant € > 0 such that

1 = pallzeog) < e (D.10)

Calling u; and usy the weak solution corresponding to p; and s, respectively,
we prove the analogous of Theorem 3.1, i.e.

Theorem D.2. If assumptions (H.1)-(H.6) and (F.1)-(F.4) of Section 2 are
fulfilled then

(/OT /01 o (ur(2,1)) — o (us(z, 1)) dmit) v < (e, (D.11)

and
T 1 1/2
(/0 / |k<u1<x,t>>—k(m(a:,t)n?dxdt) <Ce (D12)

where Cy and Cy are constant depending on o, 3, L,, Cy, Cp, M, and T.
Proof (sketch). If one considers test functions

¢ € C'(Dr)n L* (0, T; H3(0,1)) ,
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the weak form (D.7) can be rewritten as

// { u)gy + ¢m - k’fuu) x} dxdt = /01 o(z,0)vo(z)dz. (D.13)

Subtracting the equations for u; and uy corresponding to (D.13), and adding
and subtracting the appropriate terms, we get

—olu Lo~ o= o
//DT{[a(ul) ()] g + )qzbm+< s ) gbm}d dt

i u — u M Uy — Us T
AR TR PIC TR P

Introducing the function

o(uy(z,t)) — o(uz(x,t))

, ifug(z,t) # ug(x,t),

Up — Ug
Az, t) =
0, otherwise.
and I ¢ k t
(o) —klua(r.) o
U1 — U
B(x,t) =
0, otherwise.

we rewrite (D.14) as

Dr M1 M1

//DT ( L1t ) (U2@ue — k(u2)@y) dxdt. (D.15)

Then we select as test function the solution of the regularized backward
parabolic equation and we proceed as in Theorem 3.1, getting appropriate
etimates. We omit further details of the proof.
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