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Introduction

In the branch of mathematical analysis known as functional analysis, one mainly studies func-
tions defined on vector spaces. For partial differential equations (PDEs), this analysis has
proven to be a mighty resource of understanding and modelling the behavior of the equations.
Throughout this thesis, the work will focus of theory of function spaces and existence and
uniqueness theorems for variational formulations in normed vector spaces. We will recast PDEs
as variational problems with operators acting on normed spaces, and further seek to prove the
existence and uniqueness of a solution by assigning certain properties to the operator.

The outline of this thesis is as follows:

In Chapter 1, we summarize the Basic Notions of Functional Analysis relevant for
the later work in the thesis. We define operators, discuss monotonicity, present the theory of
Sobolev spaces, and illustrate the finite element method, giving short hints to the future rele-
vancy of the described properties.

Linear Problems have been extensively studied in the past. In Chapter 2, we present
three important theorems illustrating the conditions for existence and uniqueness of solutions
for variational formulations of the type:

(i) Galerkin formulations in Hilbert spaces: The Laz-Milgram Theorem,
(ii) Petrov-Galerkin formulations in Hilbert spaces: The Babuska-Lax-Milgram Theorem,
(iii) Petrov-Galerkin formulations in Banach spaces: The Banach-Necas-Babuska Theorem,

and give their proofs.

Chapter 3 is dedicated to the study of Non-linear Problems. We seek to extend the ideas
of the previous chapter to variational formulations containing a non-linearity b(-) depending on
the solution we seek. This has a major application in the analysis of non-linear PDEs, which
in general may not possess analytical solutions. To attack these types of problems, we define a
weak formulation of the main problem, and discretize the domain of where a solution is sought.
Next, existence and uniqueness is established through fixed point theorems, which will be given
with proof.

We will focus our study on two central problems: The Richards equation (a non-linear,
possibly degenerate parabolic PDE) and a transport equation modelling reactive flow in porous
media (two coupled PDEs). For the fully discrete (non-linear) formulation of Richards equation
we show results for

(i) a Lipschitz continuous non-linearity. Here we consider three cases:



(a) First, a linearization scheme is proposed. We prove existence and uniqueness by using
the Lax-Milgram Theorem in combination with the Banach Fixed Point Theorem.

(b) Second, we make the assumption that the non-linearity is strongly monotone. Here,
existence is proven by the Brouwer Fixed Point Theorem

(c¢) Third, we let the non-linearity be monotone and add a regularization term to the
fully discrete formulation. Here, we prove existence as in the previous step, and lastly
show convergence of the regularized scheme to the fully discrete scheme.

(ii) a Holder continuous non-linearity. We give two results:

(a) First, we prove existence for a monotone and bounded non-linearity.

(b) Second, we state the result of existence for a strongly monotone and bounded non-
linearity by the Brouwer Fixed Point Theorem.

In the applications of Brouwer Fixed Point Theorem, the uniqueness of the problem is proved
by assuming there exists two solutions and obtaining a contradiction through inequalities by
showing estimates that can not be true.

Lastly, in Chapter 4, a mathematical model of Two-phase Flow in porous media is studied.
We discuss the case of a Lipschitz continuous saturation, and show for the first time a proof
of existence and uniqueness of a solution for the fully discrete (non-linear) scheme, assuming
the saturation to be Holder continuous and strongly monotonically increasing. This is done by
creating a regularization of the fully discrete scheme, further proving existence with the Brouwer
Fixed Point Theorem, and finally showing convergence with the help of an a priori estimate.

vi



Chapter 1

Basic Notions of Functional Analysis

In this chapter we will state and discuss the prerequisites for the future chapters. The purpose
of this chapter is to provide preliminary knowledge of functional analysis, and to make the thesis
fairly self-contained.

We start by defining operators in normed spaces (Section 1.1) and explain their most relevant
properties, especially monotonicity (Section 1.2). This will be an important tool for future work
in Chapters 3 and 4. In Section 1.3, we give a short but concise summary of the theory of the
different function spaces considered. The results presented in this thesis will only require the
reader to be fluent in the most fundamental facts regarding Sobolev Spaces.

In Section 1.4, the Eberlein-Smuljan Theorem will be stated, and compact embeddings for
Sobolev spaces will be discussed briefly. The most useful inequalities for proving estimates in
chapters 3 and 4 can be found in Section 1.5. In Section 1.6, we give an example of a relevant
problem for the theory in Chapter 2.

Finally, in Section 1.7, a short introduction to the Finite Element Method is given. This
will be a motivation and a main application for the existence and uniqueness analysis explored
in later chapters.

1.1 Operators between Normed Spaces

The definitions and results in this section are collected from [22].

A normed vector space is a wector space with a metric defined by a norm. We assume
the definition of a vector space, norm, inner product and the other cornerstone definitions of
functional analysis and set theory to be known by the reader. If X is a normed vector space,
we will denote a norm on X by || - ||x or simply || - || if there is no room for confusion. If
x = (x1,...,2,) € R", then we denote by

[@ln := /i 4 g,

the Euclidean norm in R™ (unless specified otherwise). A Banach space X is a complete normed
vector space. That is, if {xy} is a sequence in X satisfying

lxn — xmllx =0 as m,n — 0o,

for m,n € N (i.e. a Cauchy sequence), then {z}} converges to an element x € X. A Hilbert
space H is a Banach space with a norm induced by an inner product, denoted by (-, "), or
simply (-, -) if we explicitly state so in the text.



Let X and Y be normed spaces. We define an operator T' to be a mapping from a domain
D(T) C X into Y, and write
T:D(T)—=Y.

We will denote the action of an operator T on an element = € D(T') by Tz, or T'(x). The kernel
(or null space) and the range (or image) of T are defined by

Ker(T) :={z € D(T) | Tx = 0},

Im(T) :={yeY |Tx =y for x € D(T)}.

Moreover, if T is linear, Ker(7") and Im(7") form subspaces of X and Y, respectively. If T is
mapped into R, we call T" a functional.

Definition 1.1. Let 7' : D(T') — Y be an operator between normed spaces X and Y, where
D(T) ¢ X. We say that

(i) T is linear if T(axy + Bxa) = aTxy + fTxo for all 1,29 € D(T') and for all o, 5 € R.

(ii) T is bounded if there exists a constant M > 0 such that ||Tz||y < M|z|x. The

smallest such M (if it exists) is called the operator norm of T, denoted [Tz (x,y)-
That is,

Tx Y
ITl|zxy) = sup I 7] x # 0.

zeD(T) 2llx

(iii) T is injective if Txy = Txo implies that x; = x9 Va1,29 € D(T).
(iv) T is surjective if for all y € Y there exists € D(T) such that Tz = y.
(v) Let Y =R, then T is said to be corecive if ||x||x — oo implies Tax — oo.

Definition 1.2 (Continuity of operators). Let T' be an operator between normed spaces X
and Y. T is said to be continuous if it is continuous at each x € X, that is, if for all € > 0 there
exists a 6 > 0 such that

| T2y — Txa|ly <€ whenever |1 —x2llx <6 Vap,a0 € X.

We say that T is Holder continuous with exponent « if there exists a € (0,1] and C' > 0 such
that
HT.Z‘l — TxgHy < C”$1 - «'E2H%a Va1, z9 € X.

We say that T is Lipschitz continuous if it is Holder continuous with exponent o = 1, that is,
There exists L > 0 such that

|Tx1 — Txs|ly < L||z1 — z2||x, V1,19 € X.
If L <1, we call T a contraction.
It is then clear that the following chain of implications holds:
T is Lipschitz continuous = 7T is Holder continuous = T is continuous.

Let T be a linear operator. One can easily show that if 7" is bounded, then it is necessarily
continous, and vice versa. We define £(X,Y’) to be the space of all linear and continuous
operators from X into Y.



Definition 1.3 (Dual space). The dual space of a normed space X is the collection of all
linear and continuous functionals defined on X, and is denoted V* (= L(X,R)).

Remark 1.0.1. For T' € X*, the action (or duality product) between X and X* will often be
written as (T, z) x+ x. To avoid confusion with the inner product of a Hilbert space, this notation
will be specified beforehand.

Definition 1.4. Let X and Y be normed spaces. A bilinear form a on X X Y is a mapping
a: X XY —=>R

that is linear with respect to each arguments. That is, for x,x1,22 € X, y,y1,%2 € Y and
c,d € R, we have

a(czy + dza,y) = ca(ry,y) + da(z2,y),
a(z, cyr + dy2) = ca(x, y1) + da(z, y2).
If there exists a real number M > 0 such that for all x € X and y € Y, we have
la(z,y)| < Mlz]ly[ly]ly,

then a is said to be bounded. The smallest such M is called the norm of a, and is denoted
lallz(x xv,r)- Moreover, we define L(X x Y,R) to be the space of all bounded linear operators
defined on X x Y.

Definition 1.5 (Adjoint operator). Let X and Y be normed spaces and let T' € L£(X,Y).
The adjoint operator T* : Y* — X* of T' is defined by

(T"g,z)x*x = (9, Tx)y+y forge Y,z € X.

Theorem 1.1. Let X and Y be Banach spaces and let T € L(X,Y') be an operator. Then there
exists a unique linear and continuous adjoint operator T* of T. Moreover, T* satisfies

1T 2ev=x0) = 1Tl 2x,y)-

Definition 1.6 (Annihilator). Let M be a nonempty subset of a normed space X. The
annihilator M+ of M in X is the set of all ¢ € X* that are zero everywhere on M. That is,

Mt :={pec X*|p(m)=0Yme M}.

In the case of a Hilbert space H and a closed subspace Y of H, we shall denote Y+ the orthogonal
complement of Y in H, defined as

Yt={veH|({y,v)g=0 VyeY}

Proposition 1.1. Let M be a subspace of a Banach space X with M+ = {0}. Then M is dense
in X.

Remark 1.1.1. This result also holds for orthogonal complements in Hilbert spaces. Also, if Y
is a closed subspace of a Hilbert space H, then

H=YaY"t.

That is, for y € Y,z € Y+, we can represent an element € H as z = y + 2.



The next theorem is a very important result in functional analysis and will be used in the
proof of the existence and uniqueness theorems in Chapter 2, and can be found in [22], p. 188
& 192):

Theorem 1.2 (The Riesz Representation Theorem). Let W,V be Hilbert spaces,
a € LW xV,R), and f € V*. Then there exist an operator A € LW, V) and an element z € V
such that

a(u,v) = (Aw,v)y and  f(v) = (z,v)y,

where A and z are uniquely determined by a and f, respectively, and have norms

Al cowyvy = llallzowxviry, — and  [zllv = [ f]lv-.

1.2 Monotone Operators

The definitions and results of this section are collected from [15, 39], and will be regularly
referenced in chapters 3 and 4 when we discuss the behavior of operators that may be non-
linear (as opposed to Definition 1.1 (i)). Let X be a Banach space and A : X — X* an
operator. Consider the problem:

Given f € X*, find u € X such that Au = f. (Py)

We shall now discuss the assumptions required to prove existence and uniqueness of Problem
(P1). As a simple example, we study the case where X = R, given in [39] (page 471):

Let f: R — R. Consider the problem:
Given y € R, find x € R such that f(x) =y. (Py)

If f is continuous and f — +oo as * — +oo, the Intermediate Value Theorem (as found in
elementary texts on Calculus) states that f takes any value on the interval (—oo, c0). This gives
the existence of x. For the uniqueness of a solution we note that if we assume f to be strictly
increasing (see Figure 1.2), i.e. if f/(x) > 0 Vz € R, it will only pass through points in R once.

f

Figure 1.1: A strictly increasing function.

Therefore we conclude that if f is continuous, strictly increasing and if f — +o00 as x — 400,
then there ezists a unique x € R solving Problem (P»). To extend this analysis to Problem
(P1), we first generalize the definition of an ”increasing function”:



Definition 1.7. Let X be a Banach space, A : X — X* an operator, and (-,-) the duality
product between X and X*. Then

(i) A is called monotone if
(Au — Av,u—v) >0 Yu,v € X.
(ii) A is called strictly monotone if
(Au — Av,u —v) >0 Yu,v € X, u # v.
(iii) A is called strongly monotone if 3 ¢ > 0 such that
(Au — Av,u —v) > clju —v]||? Vu,v € X.

(iv) A is called coercive if Au € X* is coercive. That is, if

(Au, u)

lull o0 |ull

In most of the results we prove in Chapter 3, we will assume X to be a Hilbert space,
and the non-linearity to be strongly monotone as in Definition 1.7 (iii) and increasing. If we
furthermore assume that A(0) = 0, we have the estimate

(Au,u) > c||u”2

Let Az, Ay € Im(A) with Az = Ay. Then Az — Ay € X* is the zero functional. We observe
that if A is a strictly monotone operator as in (ii), then we must necessarily have x = y. This
establishes the uniqueness.

The property f — 400 as * — =+oo implies coercivity for Problem (P). We have X =
X*=R, | | =]]and thus

(f(@),z) _ flx)x

=l ]

— 00 as |z| — oo.

The next result we present is the Minty-Browder Theorem. This gives sufficient conditions
for an operator to be surjective, which is equivalent to the existence of a solution of Problem
(P1). The proofs of the following theorems are in [15], sections 9.13 and 9.14.

Definition 1.8 (Hemicontinuity). Let X be a normed vector space. A mapping A : X — X*
is said to be hemicontinuous if, given any w, v, w € X, there exist to = to(u, v, w) > 0 such that
the function

t € (—to,to) = (A(u+tv),w) € R,
is continuous at ¢t = 0.
Theorem 1.3 (The Minty-Browder Theorem). Let X be a real separable Banach space and

A: X — X* a coercive and hemicontinuous monotone operator. Then there exists a solution of
Problem (Py) Vf € X*. If A is strictly monotone, the solution is unique.

Remark 1.3.1. Note that the existence implies surjectivity of A, while the uniqueness implies
injectivity. Thus A is bijective.
Theorem 1.4. Let X be a finite-dimensional normed vector space and let A : X — X* be a

hemicontinuous operator. Then A is continuous.

The problems encountered in Chapter 3 will be attached to finite-dimensional spaces, so the
choices of properties for the non-linearities will be motivated by the hypothesis of Theorem 1.4
in combination with Theorem 1.3.



1.3 Function Spaces

In this section the function spaces we will utilize later on is given. These definitions and results
are from [17]. We will present some theory about the structural properties of Sobolev spaces,
which will prove to be very useful for analysis of partial differential equations.

Definition 1.9. Let Q be an open subset of R" and 1 < p < co. We define LP(2) to be the
space of all measurable functions f : Q@ — R for which || f||z»q) < oo, where

1/p
I fllze(e) = </Q|f|pdx) .

Remark 1.4.1. Tt can be shown that the space L?(Q) is a Hilbert space with inner product

(fr9) = /Q fgdz.

Definition 1.10. We define the space of test functions

CX(Q) :={f € C*(Q) | f has compact support }.

Furthermore, let L] (€2) is the space of all integrable functions on every compact subset of .

Let u,v € L (). The function v is the a* weak partial derivative of u, written D%u = v,

loc
provided
/uDa¢dm:(—1)|a|/v¢d$,
Q Q

for all test functions ¢ € C°(Q2). If so, we say that the a-th partial derivative of u exists in the
weak sense.

Definition 1.11 (Mollifier). A sequence of mollifiers is any sequence {py, }, of test functions
on R? satisfying

supp(pn) C Bi/x(0), /d pndz =1, pp >0 on R
R

The sequence of standard mollifiers {n;}; is defined as n; := jn(jz) for = € R?, such that

1
Ce(\z\Q—l), if |z| < 1,
0, if x| > 1,

n(x) =

where C' € R is chosen such that {n;}; is a sequence of mollifiers.

Remark 1.4.2. One can check that n € C2°(R?). Moreover, supp(n;) C By/;(0).

Proposition 1.2. Assume f € C(R2), and let {py}n be a sequence of mollifiers. Then ppxf — f
uniformly as n — oo on every compact subset of R®. Moreover, let

Qe :={x € Q| dist(z,R" — Q) > €}, (1.1)

for all open Q C R™. Then p* f € C>®(Q,) for all € > 0.



Definition 1.12 (Sobolev spaces). Let k € N and 1 < p < +oo. The Sobolev space W*?(Q)
is the space of all functions f : Q@ — R whose 1,..., k-th order partial derivatives belong to
LP(Q) in the weak sense. That is,

WhP(Q) := {f € LP(Q) | 3 D*f € LP(Q) for all multi-indices || < k}.

For u € WkP(Q), a norm on W*P?(Q) is defined as

1/p
> [I0%ul)

o<k

Flly ey = (
\

for 1 <p < +o0, and
[[wllyr.oo )y := Z esssup | D%u.
o<k ¢
Remark 1.4.3. It can be shown that the space H*(Q) := W*2(Q) is a Hilbert space.

The work in this paper will mostly be focused on the Hilbert space H'(£2) := W12(Q), which
is the space of functions with a first-order weak derivative in L?(Q2). This has norm which we
from here on will denote by || - [[1 := || - | 1 (). For u € H'(€) we have

1/2
= (/ ]u\2+|Vu]2da;> .
Q

Definition 1.13. We define the space Wéc’p(Q) as the closure of C°(€2) in W*P(Q).

Remark 1.4.4. Wf P(2) can and will be interpreted as the space of functions that have D%u = 0
on the boundary of Q V|a| <k — 1. So, H}(Q) will be defined as

HY(Q) = {f e H'(Q)| f =0on o0}

This space is highly relevant for studying PDEs with homogeneous Dirichlet boundary condi-
tions.

Definition 1.14. We denote by H () the dual space of H{ ().

Remark 1.4.5. H} c L*(Q) c H1(Q).

Next, Bochner spaces will create a Sobolev space structure for functions that also possess a
time variable. As an illustration. let 7" > 0 be a real number. If u = u(t,z) : [0,7] x Q2 — R and
u(t,z) € L*(Q) for all t € [0, T], we look at u as a mapping from [0, 7] into L?(€2). Indeed, this
generalizes the concept of LP-spaces to functions with range in Banach spaces (not necessarily
just the real numbers).

For a summary of measure theory, we refer to [17], Appendix E.

Definition 1.15 (Bochner spaces). Let X be a Banach space, and T' > 0. The space
LP(0,T; X)) consists of all Bochner measurable functions u : [0,7] — X with

T 1/p
[ull zeo,rix) = (/O llu(t)|% dt) < 00,

for 1 <p < oo and
[ullr(0,7,x) == esssup [[u(t)[|x < oc.
0<t<T



In the context of Bochner spaces, a weak derivative of L'(0,T;X) means that 3 v €
LY(0,T; X) such that

T T
/ o (tyu(t) dt = - / o(tyo(t) dt,
0 0
for all ¢ € C§°(0,T).

Definition 1.16 (Weak derivatives in Bochner spaces). Let X be a Banach space. The
Sobolev space WHP(0,T; X) consists of all u € LP(0,T; X) such that dyu exists in the weak
sense and belongs to LP(0,T; X'). Furthermore,

T 1/p
lullwioozox) = ( / ||u<t>w;(+uatu<t>||§(dt) < o0,

for 1 <p < oo and

- {nu(t)rx n Hf‘?tU(t)llx} < o,
0<t<T

1.4 Embeddings

The theory in this section is from [17].

Here we will provide a short discussion on convergence of sequences and some compactness
arguments. This will be used in later chapters, where if we cannot prove existence and unique-
ness with the methods we apply, we construct a similar problem. For this similar problem, we
prove existence and uniqueness, and then apply the theory of this chapter to prove that there
can be constructed a sequence of solutions for the similar problem which converge to a solution
of the original problem.

Let X be a normed vector space with norm || - ||x. We say that a sequence {z,}, in X
converges weakly to x € X if for every ¢ € X* we have ¢(x,,) — ¢(z) as n — oco. We denote
this by

Tn, € X as n — 00.

A sequence {xy,}, is bounded in X if there exists a constant M > 0 such that ||z, || x < M for
all n € N.

Remark 1.4.6. It can be shown that if X is finite-dimensional, weak convergence is equivalent
to strong convergence.

We begin with an essential result:

Theorem 1.5 (Eberlein-Smuljan). Let X be a reflexive normed space and {x,}, a bounded
sequence in X. Then there exists a subsequence {xy, }r C {xn}n and x € X such that

Tn, — € X.

Definition 1.17 (Continuous embedding). Let X,Y be normed spaces. We say that X is
continuously embedded in Y if X CY and 3 ¢ > 0 such that

llully < ellullx ue X.

We write
X —=Y.



Definition 1.18 (Compact embedding). Let X,Y be Banach spaces and X C Y. We say
that X is compactly embedded in Y, written X CC Y, provided X is continuously embedded in
Y and that each bounded sequence in X has a convergent subsequence in Y.

Theorem 1.6 (The Trace Theorem). Let Q be a bounded domain with Lipschitz continuous
boundary 0S2. Then there exists a ¢ > 0 such that

ull e a0) < ellullwirq) Vu e CH(Q).
Remark 1.6.1. This tells us that there exists a linear and continuous mapping
v WHP(Q) — LP(09),

which we call the trace operator.

Remark 1.6.2. In the problems we will be studying, we usually consider a boundary condition
for a PDE. When reducing the problem to a weak formulation, the trace operator allows us to
go smoothly from the domain to its boundary even though the boundary may be of measure
Zero.

Next, the Rellich-Kondrachov Theorem is an interesting and useful tool for proving existence
and uniqueness of continuous variational formulations in Sobolev spaces. As we will talk about in
Section 1.7, the Galerkin method focuses on defining and finding solutions to discrete problems,
and next, showing that there is a sequence converging to the solution of the original problem.
To show convergence, one often show it in the LP(2)-norm for a relevant p and then use the
Rellich-Kondrachov Theorem to say that the Sobolev space in which we seek a solution in is
compactly embedded in LP(Q).

Theorem 1.7 (Rellich-Kondrachov). Let Q € R? be open, bounded with 9Q € C*. Suppose
1<p<mn and let p* := %. Then there holds

wlP(Q) cc LY(Q),

for each 1 < g < p*.

1.5 Inequalities

The theorems in this section are from [17], and will just be stated in short here and referenced
frequently in chapters 3 and 4.

Theorem 1.8 (The Cauchy-Schwarz Inequality). Let H be a Hilbert space with inner
product (-,-). Then
[(w, 0)| < fJullelvlle Vu,veH

Theorem 1.9 (The Young Inequality). Let a,b € R, 1 < p,q < oo with 1% + % = 1. Then,

for any € > 0,
2 2
a b
lab| < e— + 1.
p q

Theorem 1.10 (The Poincaré Inequality). Assume Q € R" is open and bounded. Let
p € [1,00]. Then there exists a constant C = C(§,p) such that for every u € WhP(Q),

[ullr@) < CllDullLr()-



1.6 A First Look at a Weak Formulation

To start off the study of existence and uniqueness of variational formulations motivated by
partial differential equations, let us consider the Poisson equation as an example. Let  C R"
be an open, bounded domain, and f € L?(Q2). We seek a solution to the problem:
—Au = x €
f? Y (A)
u =0, x € 0f).

Let V be some function space we have yet to define, and let v € V. If we multiply both
sides of the equation (A) by v and integrate over , we get

—/Q(Au)vdm:/ﬂfvdm.

Next, we integrate by parts (assuming this is well defined for v). If we furthermore suppose
that v also satisfies the boundary condition v = 0 on 052, we obtain the equation

/QVu-Vvdac = /vadac, (1.2)

where the boundary term is removed because of the properties of v. If we now define the space
V to be
V= H}NQ)

and say that we seek a solution u satisfying (1.2), the problem becomes equivalent to the
variational formulation

Find u € H}(Q) such that a(u,v) = f(v) Vv e HY (), (B)

where a(u,v) := [oVu-Vodz is a bilinear form (linear in each argument separately) and
f(v) == [, fvdz is a linear functional.

It is interesting to note that the original Problem (A) has been reduced to a weaker statement
in Problem (B): The functions in C?(£2) which takes zero as value on the boundary are included
in H}(2). From here on we will often call variational formulations derived in the same manner
as (B) weak formulations. The space in which we seek a solution u is called the solution space,
while the space of all v we call the test space. A problem for which the test and solution space
are the same, as in (B)), is called a Galerkin formulation. If they are different, it is termed a
Petrov-Galerkin formulation.

In the next chapter we will state the necessary and sufficent properties this type of problem
must posess in order to prove the existence and uniqueness of such a function u. For now, we
note the following properties for the bilinear form a(-,-) in Problem (B):

(i) a(-,-) is bounded: let u,v € Hg (). Then
la(u,v)| < [[Vullrz@)IVollz2 @) < ullm@)llvll @)
which follows from the Cauchy-Schwarz inequality (Theorem 1.8).

(i) a(:,-) is coercive. We can show this by using the Poincaré inequality (Theorem 1.10). Let
v € HE(Q). Then 3 m > 0 such that

a(v,v) = [[Vol|220) = mllvl3 q-

10



1.7 The Finite Element Method

The theory of this section is extracted from [15, 16].

Consider the problem
Find u € V such that a(u,v) = f(v) Yv eV, (G)

where V is a Hilbert space, the bilinear form a : V x V — R is bounded and coercive, and
f € V*. The standard way to find an approximate solution of a Galerkin formulation is the
Galerkin method. In this method, we find a finite-dimensional subspace V;, C V and consider
the discrete problem:

Find up, € Vy, such that a(up,vy) = f(vg) Yoy € V. (Gh)

as we will see in the next chapter, existence and uniqueness of Problem (G) can be proved with
the Lax-Milgram Theorem (Theorem 2.4). For the discrete problem (Gj), we can also apply
the same theorem, since a finite-dimensional subspace of a Hilbert space is in its own right a
Hilbert space (see [22]).

Let us illustrate the convergence by means of assuming the Hilbert space H is separable (see
[22]). If so, there exists a sequence of finite-dimensional subspaces {V}};, € H (of dimension
h) such that |Jj,cy Vi is dense in H (see [15], Theorem 2.2-7). Therefore, if we can find unique
solutions uy, of Problem (Gy,) for each V4, then {up}y forms a sequence that may converge to
a solution u € V for Problem (G). The Eberlein-Smuljan Theorem (Theorem 1.5) will give
existence of a subsequence of {uy};, converging to some u € V, and we further need to show
that this is the solution we seek. Mind that this is just a sketch, and is only meant to be used
as an ideal example. The expressions we consider in the next chapters will be of a different
complexity than Problems (G) and (Gp).

The Finite Element method is related to the Galerkin method, where we specify the con-
struction of the space V3 and focus on solving Problem (G},). In the analysis presented later
on in the thesis, u := u(t, z) is a function of time and space. So our objective is to discretize a
function space, which will require us to first partition the time and space, and next the functions
defined on each element of the partition.

We discretize the time with step length 7 > 0. So for ¢ € (0, 7], where T" > 0 is the final
time, we characterize the time steps as t,, := n7, where n € {1,..., N} for 7 = % (see Figure

1.7).

ty tn+1

Figure 1.2: A time discretization.
We will usually discretize the possible time derivatives in the variational formulations derived
from partial differential equations through the Backward Euler method, where we approximate

Bpultn, z) ~ ultn, @) — ultn-1,2)
T

at time step t,.

11



For the spatial discretization, we will assume that the domain Q € R? can be partitioned
into d-simplices. We denote this as a triangulation 7, over the set 2 (see Figure 1.7). That is,
2 is subdivided into a finite number of subsets K (called finite elements), satisfying

(i) Q= UK €Th K
(ii) For each K € T, the set K is closed, and the interior of K is nonempty.
(iii) For each distinctive K, Ky € Tp,, the interiors of K; and K» do not intersect.
)

(iv) For each K € Tj, the boundary 0K is Lipschitz continuous.

Figure 1.3: A triangularization of a square domain.

Next, one defines a function space over each K, called a finite element space. This space
should be finite-dimensional. These are often referred to in later chapters as discrete subspaces
of the test and solution spaces. The finite element spaces we will consider will either be spaces
of constant functions or piecewise polynomial on each element K.

The solution is constructed from a set of basis functions for the finite element space, de-
fined on each element K. We will not go into detail and show explicit calculations on how this
is further analysed. For a more detailed explanation and concrete examples, we refer to [7, 9, 16].

In chapters 3 and 4, we will also encounter mized finite elements, which will be based on the
introduction of a new variable in the variational formulation motivated by a partial differential
equation. There we will define two finite element spaces and seek solutions for our problems in
both of them simultaneously.

12



Chapter 2

Linear Problems

In this chapter we will go through the necessary and sufficient conditions needed for proving
existence and uniqueness for linear variational formulations in general. We will study problems

of the type:
Findu e W  such that a(u,v) = (f,v)y Yv eV, (2.1)

where a(-,-) : W xV — R is a bilinear form and f € V* is a continuous linear functional. First,
in Section 2.1, we present the Open Mapping Theorem and Closed Range Theorem, which are
essential results for proving the existence and uniqueness theorems. Section 2.2 deals with the
case of Problem (2.1) for which W and V are Hilbert spaces. We prove the theorems for W =V
(the Lax-Milgram Theorem) and W # V (the Babuska-Lax-Milgram Theorem).

In the final Section 2.3, we prove a result for W # V', with W and V being Banach spaces
(the Banach-Necas-Babuska Theorem).

2.1 Central Results

To be able to construct the proofs of the existence and uniqueness theorems for linear variational
formulations, we will revisit the cornerstones of functional analysis. First, we present the
Baire Category Theorem, which will be used in the proof of the Open Mapping Theorem
(Theorem 2.2). The results in this section are from [8].

Theorem 2.1 (the Baire Category Theorem). Let X be a complete metric space and let
{Xn}n be a sequence of closed subsets in X with empty interior. Then

Int( G X,) =0.
n=1

Or, equivalently; let | J;2 | X, = X. Then there exists a non-empty closed subset X,,, C X for
some ng € N.

Definition 2.1 (Open mapping). Let X,Y be metric spaces. Then T : D(T) — Y with
domain D(T') C X is called an open mapping if for every open set in D(T") the image is an open
set in Y.

Theorem 2.2 (The Open Mapping Theorem). Let E,F be Banach spaces, T € L(E,F)
surjective. Then T is an open mapping.

Proof. 1t suffices to show that 7" maps the open unit ball to a neighbourhood of the origin of
F. This proof will consist of two steps:

13



(i) Assume that T' € L(E, F) is surjective. Then there exists a ¢ > 0 such that
T(Bg(0,1)) D Br(0,2c).

(ii) Assume that T satisfies step 1. Then
T(Bg(0,1)) D Br(0,c¢),

which is the desired result.

Proof of step 1. Define U = Bg(0,1) and X,, = nT'(U), n € N. Since T is surjective and linear,

F=TE)=T(|Jn)=JnT0) =] X
n=1 n=1 n=1

It is immaterial if we use the union of the closed sets because F' is complete. Combining this
with the fact that each X, is closed, we make use of the Baire theorem: there exists k& € N
such that Int(X}) # 0. This implies that X; must contain an open ball. Let v € Bp(0,1). Pick
c¢ > 0 and yo € F satisfying

BF(y0,4c) C Xy,

then o, y0 + cv € Bp(yo, 4¢). By this and continuity, we get
4ev € BF(y0,4C) + BF(y0,4C) C 2X1,
and so 2cv € X1. v € Bp(0,1) is equivalent to 2cv € Bp(0,2¢), which gives

Br(0,2¢) C X;.

Proof of step 2. Choose y € Br(0,c). Our goal is to find € E such that
|z|e <1,  Tz=y.

By the previous step, we can find z € Bg(0, %) such that Ve > 0, 3 z € E such that

1
|zlle < 2 and ly —Tz||F <e.
Let e = §. Then 3 2; € E such that
c

and ly —Tzi||Fr < 5

[21]|E < 2’

We can keep this process going: since Tz1 —y € Br(0,5), 3 22 € Bg(0, 1) C E such that

c
HZ1HE<Z’ and ”(y_T21)—TZQHF<§.
Hence we obtain a sequence {z, }, satisfying
1 c
lznlle < 5o and  ly =T(z1+ 22+ o+ 20)llr < 55

It is easy to see that z, := 21 + ... + 2z, is a Cauchy sequence converging to some x € F with
|lz||z < 1. Also, by continuity; z,, > = Tz, — Tz =y.
|
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This concludes the proof.

The next result is an immediate consequence of Theorem 2.2:

Corollary 2.2.1 (Continuous inverse). Let E,F be Banach spaces, T € L(E, F) bijective.
Then T~': F — E is continuous.

Theorem 2.3 (Closed Range). Let X,Y be Banach spaces, A € L(X,Y). The following
statements are equivalent

(i) Tm(A) is closed,
(i) Tm(A*) is closed,

(iii) Tm(A) = (Ker(4%))*,
(iv) Tm(A*) = (Ker(A))*.

2.2 Existence and Uniqueness in Hilbert Spaces

Let V be a Hilbert space, a(-,-) : W x V — R a bilinear form, f € V*. Consider the Petrov-
Galerkin formulation

Finduwe W such that a(u,v) = (f,v)y Vv eV, (2.2)

which can be deduced from a boundary-value problem like (A) in Chapter 1. Now, we may ask,
what are the sufficient conditions for existence and uniqueness of a solution for this problem?
We will observe that the facts explored in Section 1.6 with the Poisson equation will be exactly
what is needed.

2.2.1 Lax-Milgram Theorem

In this subsection we assume W = V in Problem (2.2). To write a proof of the Lax-Milgram
Theorem, we first establish this simple (but powerful) result:

Lemma 2.1. Let X,Y be Banach spaces and let T € L(X,Y) be injective. Then T has closed
range if and only if there exists ¢ > 0 such that

|Tx||y >cllzl|x  VreX.

Proof. Assume the range of T to be closed in Y. Then by the continuous inverse Corollary
(Corollary 2.2.1), T : X — Im(7T') admits a continuous inverse, that is, there exists ¢ > 0 such
that

1T ylx <celyly Yy eIm(T).

This further implies
x|l x < c||Tz|y VaoelX.

Conversely, let ||Tz||y > ¢||lz|x for all z € X. Let {yn}n € Im(T") be a sequence converging
toyeY, Tx, =y, for all n € N. Then

|y — ymlly > cllon — zmllx Vm,n € N,

so {xn}n is a Cauchy sequence in X. Thus z, — =z € X. By continuity of T, we have
Tz, — T2z € Im(T) and Tx = y. Hence Im(7') is closed, and the proof is complete.
O
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The next theorem is the much celebrated Laz-Milgram Theorem. It is a remarkable result,
and was proved by Peter Lax and Arthur Milgram in 1954 (see [25]).

Theorem 2.4 (The Lax-Milgram Theorem). Let W = V be a Hilbert space and a €
L(V x V;R) a continuous bilinear form which is coercive, i.e.

a(v,v) > mlv||} VveV, mekR.

Then for any f € V*, there ezist a unique solution of (2.2). Furthermore, the following estimate

holds:
mlully < [ fllv=. (2.3)

Proof. Pick w € V. Define the operator A,, as A, (v) := a(w,v) for all v € V. Then A4,, € V*
because it is linear (a is bilinear) and bounded: for fixed w € V, there exists M > 0 such that

[Aw(0)] = a(w, v)] < Moy

Then Ay (v) = f(v) for all v € V. Now we can define A : V — V* as Av = A, forall v e V.
The operator A € L(V,V*), because A is linear and by

[ Aw]

A, (v
B —— w|< | < Moy,

veV ||U |V
A is bounded.
The task now is to prove that A is bijective. First, for the error estimate in equation (2.3),

we have
(Aw,v)v+y _ a(w,w)

[fllv+ = [|Awl|y+ = sup > ml|wllv, (2.4)

vev v T wlly

for fixed w € V. From this follows injectivity: let wy,ws € V be such that Aw; = Aws. Then
by the result in equation (2.4) we have

0 = |[Awy — Awslly+ = [|A(w1 — w2)|ly+ > m|[wr — wally. (2.5)

By Lemma 2.1, Im(A) is closed.
The orthogonal complement of Im(A) is given by

Im(A)* = {yp € V*| (¢, @)= =0 Vo € Im(A)}.

Since V' is a Hilbert space, there exist unique vy, vy € V related to v, ¢ such that (¢, ¢)y+ =
(vy,ve)v = 0. This implies that vy, = 0 and thus (vy,v)vy = ¥(v) =0 Vv € V, so ¢ is the
zero functional and therefore

tm(4)]* = {0}
This implies that Im(A) is dense in V*.

2.2.2 Babuska-Lax-Milgram Theorem

The next result is due to Ivo Babuska (1971) [4], and provides a significant generalization to the
Lax-Milgram Theorem (Theorem 2.4) to problems posed with a Petrov-Galerkin formulation in
Hilbert spaces.

Theorem 2.5 (Babuska-Lax-Milgram). Let W,V be Hilbert spaces and a € L(W, V). As-
sume that
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(i) a is weakly coercive (inf-sup). That is, 3o > 0 such that

|a(w, v)|

inf sup ———5— > a. 2.6
weW vey lwllwlvlv 20
u v#£0
(ii) Let v € V,v # 0 be fized. Then
sup |a(w,v)| > 0. (2.7)

weW

Then there exists a unique w € W that solves (2.2). Moreover, there exists M > 0 such that u
satisfies
[ullw < M| f]lv- (2.8)

Proof. By the Riesz Representation Theorem (Theorem 1.2), there exists A € L(W, V) such
that
<Awa U>V = a(wa U)

and a furthermore a representative z € V for f € V*. We obtain the equivalent problem of
finding v € W such that
Au = z.

We need to prove that A is bijective. The inf-sup condition in (i) gives

o< inf sup 2@V [Awllv|lolly . [[Awlly

W W  wew ’
we z;% lwllw||v]v welt 1;);‘6' lwllwl|v]v welt l|wllw

< inf sup

(2.9)

which implies ||Aw||y > a|lw||w and injectivity follows as in equation (2.5). To show surjectivity,
we prove that Im(A) = V. That is, Im(A) is closed and dense in V. The fact that A has closed
range follows directly from Lemma 2.1.

Im(A) is a subspace of a Hilbert space V. Let y € V' be chosen such that

(Aw,y)v =0 VYwe W.

Then a(w,y) = 0 and sup,,cy |a(w,y)| = 0. This contradicts our hypothesis unless y = 0, and
so [Im(A)]* = {0}. Thus Im(A) is dense in V.
The error estimate (2.8) is derived directly from (2.9): There exists M > 0 such that

1
lullw < —l[Aully = M fljv-.

This concludes the proof.

2.3 Existence and Uniqueness in Banach Spaces

From the proofs presented in the previous existence and uniqueness theorems, it is clear that it
is equivalent to consider the problem

Findue W  such that Au = f, (2.10)

where A: W — V* and f € V*. Before we start to talk about existence and uniqueness for the
case of V., W being Banach spaces, we want to find necessary conditions for A to be bijective.
The Banach space version of our model problem reads:

FinduweW such that a(u,v) = (f,v)y=y Yv e V. (2.11)
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Let T € L(X,Y). By now it is clear that the bounding property in Lemma 2.1:
| Tx|ly > cl|z]x Vr e X,

is equivalent to saying that T is injective and has closed range. If T has the bounding property,
then Ker(7") = {0} and thus by the Closed Range Theorem (Theorem 2.3), T has closed range
and Im(7T*) = [Ker(T)]* = {0}* == Im(T*) dense in X*, so T* is surjective. This process
can also be reversed: if the previous hold, then T™ injective = T surjective. We obtain the
result

T bounding and T™ injective = T bijective.

We will apply this result to prove the next theorem. Condition (i) in Theorem 2.6 will imply
that A is bounding, while condition (ii) will imply that A* is injective.

We could of course have this reasoning in the previous theorems for Hilbert spaces, but this
spices things up a bit, and it is fun and fruitful to construct different proofs. It is worth noting
that we require V to be reflexive. We need this for the process to go smoothly when we define
the adjoint operator A* : (V =) V** — W™ for Problem (2.10).

The next theorem can be found in [19], and is often referred to as the Banach-Necas-Babuska
Theorem, or in short the BNB Theorem. It was first stated in 1962 by Jindfich Necas [27], and
popularized by Ivo Babuska in 1972 [5]. The proof of this theorem will be a direct consequence
of the Open Mapping Theorem (Theorem 2.2) and the Closed Range Theorem (Theorem 2.3),
and this is from where Stefan Banach gets his name attatched to the results, which were proved
in his 1932 groundbreaking work Théorie des opérations linéaires [6].

Theorem 2.6 (Banach-Necas-Babuska). Let W be a Banach space and V' a reflexive Banach
space. Let a € LIW x V,R) and f € V*. Then, (2.11) has a unique solution iff

(i) 3 a >0 such that

. a(w,v)
inf sup —————5— > .
weW yey ||w||W||U”V

(ii) Letv € V. Then
a(w,v) =0 YVwelW = 0v=0.

Moreover, the following a priori estimate holds

1 *
lullw < —[lfllv- Vv feV™

Proof. In the same way as in the proof of the Lax-Milgram Theorem (Theorem 2.4), we con-
struct the operators A, € V* and A € L(W,V*). This process should be seamless. By the
Theorem on the existence of a unique adjoint operator (Theorem 1.1), there exists a unique

A* e L(V**,W*) = L(V, V™) defined by
(Aw, v)y=y = (w, Av)ww* = a(w,v) Ywe W, Yv e V.
Assume (i), (1) holds. We begin the proof by showing that A is bijective. Statement (7)

implies
[Awlly- = eflwlw  Ywe W,

and so A has the bounding property. By this and linearity of A, Lemma 2.1 implies that Im(A)
is closed. (ii) implies that Ker(A*) = {0}. By the Closed Range Theorem (Theorem 2.3),
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Im(A) = {0}* = Im(A) dense in V* and thus A is bijective.

Conversely, assume A is bijective. We want to show that this proves that the statements (i)
and (ii) hold. By Lemma 2.1, we have that

A injective
Im(A) =V"* = [[Aw]||y+ > afjw|lw Yw e W.
V* Banach

Combining this with the dual norm

(Aw,v)v+v _ a(w,v)

| Aw||y+ = sup

= Yw € W,
veV vllv vev vllv

implies the inf-sup condition (7). A is surjective and thus by the Closed range Theorem (Theo-
rem 2.3) we have Im(A) = [Ker(4*)]* = V* = Ker(4*) = {0}. A* is therefore injective, so
A*v is the zero functional in W* iff v = 0. Consequently,

(A*v, w)yw+w = a(w,v) =0 Yw e W

implies that v = 0, which proves (7).

This concludes the proof.
O

Remark 2.6.1. An interesting result which also follows from playing around with the Closed
Range Theorem ideas is that if '€ £(X,Y) with X,Y Banach spaces, then

T bijective <= T bijective.
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Chapter 3

Non-linear Problems

Solving non-linear partial differential equations is extremely important as many of the real world
mathematical models are based on non-linear equations. The focus of this chapter is to explain
different methods for studying existence and uniqueness of such problems. Inspired by the ideas
of the previous chapter, we focus on the following type of variational formulations:

Let V' be a Hilbert space and (-,-)y an inner product on V. Find u € V such that

a(u,v) = f(v) Yo € V, where a(u,v) = (b(u),v)y. (3.1)

As we will see later, many non-linear equations have this form (sometimes after applying a
variable transformation). It is also possible to extend the analysis to operators b : X — X*,
where X is a Banach space and (-,-) x is the duality product between X* and X.

The existence and uniqueness of problems like (3.1) relies on the properties of the function
b:V — V. In our analysis, we will assume b to be a continuous monotone operator (see
definition 1.7), mapping R to R (thus giving a coefficient depending on the values of u). The
monotonicity is motivated by the Minty-Browder Theorem (see Section 1.2, page 4). For the
continuity, we look at the possibilities that follows if b is Lipschitz or Hélder continuous.

In section 3.1, we explore Fixed Point Theorems (Banach and Brouwer) and sketch how
they can be used to prove existence of a solution of variational formulations. The main part
of this chapter (section 3.2) is dedicated to an application of these ideas to a weak formulation
of a non-linear, possibly degenerate partial differential equation: the Richards equation. The
different types of properties for the coefficient function b(-) we will explore in this section are
as follows:

Case 1: b(-) linear with b(u) = u. We prove existence and uniqueness by using the Lax-
Milgram Theorem (Theorem 2.4).

Case 2: b(-) Lipschitz continuous and monotone. First we consider a linearization of the
variational formulation. Here we will prove (3!) by Lax-Milgram (Theorem 2.4) and
show convergence to the original formulation by the Banach fixed point Theorem
(Theorem 3.1). Secondly, we will assume strong monotonicity for b(-) and show how
the Brouwer Fixed Point Theorem (Theorem 3.2) can be applied to prove existence
directly of the non-linear formulation. Lastly, we will also look at how we can extend
this to the weaker condition of b(-) being monotone increasing.

Case 3: b(-) Holder continuous, monotone and bounded. We prove a similar result as in the
previous step, using the Brouwer Fixed Point Theorem.
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In Section 3.3, we extend the previous theory to the case of a coupling of two PDEs (the
Richards equation coupled with a transport equation) discretized through mixed finite elements.

In Figure 3.1 below, a flowchart of the results and the assumptions from which they are
derived from is given.

Fully discrete Richards
Equation scheme

Lipschitz Holder
continuous continuous

Monotone Strongly mono- Strongly mono- Strictly mono-
increasing tone increasing tone increasing tone increasing
Linearization Prove (3!) by the Prove (3!) by the Prove (3!) by

the Brouwer

Fized Point

Theorem, but
cannot let 7 — 0

Brouwer Fizxed
Point Theorem

scheme Brouwer Fized
Point Theorem

Prove (3!) by
Lax-Milgram
Theorem and
then apply l
Banach Fized Prove (3!) for
Point Theorem strictly monotone
increasing non-
linearity by the
Brouwer Fized
Point Theorem

Regularization
scheme

Figure 3.1: Flowchart of results derived in this chapter. The orange boxes represent the schemes,
the green assumptions, and the blue results.

3.1 Fixed Point Theorems

In this section we will give the proofs of two important fixed point theorems and discuss how
their applications for variational formulations. The most celebrated result is the Banach Fixed
Point Theorem:

Theorem 3.1 (The Banach Fixed Point Theorem). Let X be a Banach space, U a closed
subspace of X, and f : U — X Lipschitz continuous with Lipschitz constant L < 1. Assume
f(U) C U. Then () z* € U such that f(z*) = x*. Moreover, the sequence defined by
T = f(Tn-1), n > 1, with xy chosen arbitrarily, converges to x*. Further we have the a priori
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and a posteriori error estimates:

. L
lzk = 2%lx < 7= llzk — z-1llx,
Lk
lzk = 2%|x < = llz1 — 2ollx.
The proof follows the lines of [14].
Proof. Let || - || :== || - ||x. Define a sequence z,, := f(z,—1), n > 1 as in the hypothesis, with

xg € U arbitrary. We will show that this is a Cauchy sequence. Let k& > 1. Then, by the
Lipschitz continuity of f(-),

lzrsr = znll = [1F(zn) = flap-)|| < Dllag — apa ]| < - < LF|lar — o)), (3:2)

It follows by (3.2), the Lipschitz continuity of f(-) and the triangle inequality that for any
m>n>1eN,
|Zm — 2|l = [[(Zm — Tm—1) + (Tm-1 — Tm—2) + - + (Tng1 — 2n) ||
< N@m = zm—1ll + |Zm—1 = Tm—2l + - + [[Tn+1 — 2]
<@L LT+ L)z — o
=L L™ 4 LT e L) |3 — |

<L
- 1-L

21 — zo]|-

The last inequality is due to

LN gk 1
L+...Lm"" ng_OL =17
for L < 1. Thus we obtain
|xm — xn|| =0 as m,n — o9,

which implies that {xy} is a Cauchy sequence. Since U C X is a closed subspace of a Banach

space, U is itself a Banach space, and thus x; € U Vk > 1 gives the existence of some z* € U

such that z,, — z* in U. This proves the convergence of {xj} to a fixed point z* = f(z*).
For the uniqueness, assume that there exists fixed points x,y € U with x # y. Then

e =yl = £ (z) = FW)Il < Lllz =yl

implies L > 1, which contradicts the hypothesis that L < 1.
For the error estimates, let £k > 1. Then
[z — 2" = [[(zh+1 — @) — (@1 — 27) ||
< wpgr — apll = [Jopr — 27
= 1/ (@k) = fle-)Il + [ f (2r) — f(27)]]

< L|zg — xp—1l| + Loy, — 7,
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which yields the a posteriori error estimate

[ — ™| < ek — xpa- (3-3)

—1-L
The a priori error estimate is derived directly as a consequence of equations (3.2) and (3.3):

Lk
1-L

e — 2| < 21 — zol|-

this concludes the proof.
O

In the next section we will see an application of this theorem to a linearized version (an
iterative method) of a non-linear variational formulation. The process of showing that the
solution of the linear problem converges to the non-linear solution will follow two steps:

(i) Using the theory from Chapter 2 to prove existence and uniqueness for the linearized
problem.

(ii) Assuming that such a solution exists, we consider two consecutive solutions u’, u’t! of
the linearized problem. Define a function F(uf) = u4'!, and show that it is Lipschitz
continuous with Lr < 1.

Then the Banach fixed point theorem implies existence of a unique u, such that u!, — u, as
1 — 00.
There will be times when we do not have Lipschitz continuity. As an example F might

be Hélder continuous. The Brouwer Fixed Point Theorem gives sufficient conditions for the
existence of fixed points of continuous functions:

Theorem 3.2 (The Brouwer Fixed Point Theorem). Let K be a compact and convex
subset of a finite-dimensional normed vector space, and f : K — K a continuous function.
Then f has at least one fixed point.

Proof. Let B := B1(0). Define C¥(X,Y) as the space of functions f : X — Y with continuous
k-th order partial derivatives. The proof of this theorem is due to [18] and is presented as in
[15], p. 720. There are four steps:

(i) We show first that here is no mapping v € C?(B,R") that satisfies

v(z) € 0B Vx € B, and v(x) =2 Ve dB. (3.4)

(ii) Second, we prove that there is no mapping w € C(B, R") that satisfies

w(z) € 0B Vx € B, and w(z) =z Yz € 0B. (3.5)

(iii) Third, we show that any continuous mapping g : B — B has at least one fixed point in
B.

(iv) Finally, we extend the previous result to any compact and convex subset of R™.
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Proof of step (i). Assume such a mapping exist. Define another mapping o € C?(B,R") by
0(z) = x Yz € B. Now, since v = 0 on 0B and for F' € R"*" the mapping F — det(F) is a
null Lagrangian (Theorem 2, p. 463 in [17]), Theorem 2 (p. 461) in [17] implies

/B det(Vo(z))dz = /B det(Vi(z))dz = / dz >0,

B

where the last equality is due to the fact that Vu(z) is the n x n identity matrix. We want to
show that

/ det(Vu(z))dz =0,
B

thus yielding a contradiction. Let ¢ : B — R™ be defined by ¢(x) = |v(x)|?. ¢ is differentiable,
and
o' (x)h = 2(Vo(z)h,v(z)) Vh € R",Vz € B.

¢ is also constant, because v(z) € 9B Vo € B = |v(z)| = 1. Thus
0= ¢'(x)h = 20T (Vo(x))Tv(z)  Vh e R",Vz € B.

This further implies that
(Vo(z)) T v(z) =0 Vx € B.

By (3.4), v(z) # 0 for all x € B. Thus v(x) is an eigenvector to (Vv(x))T with corresponding
eigenvalue 0. An elementary linear algebra fact states that a matrix has non-zero determinant
if and only if 0 is not an eigenvalue. Thus

det((Vo(z))T) = det(Vo(z)) = 0 Vx € B.

This yields a contradiction.

Proof of step (ii). Define w € C(B,R™) such that
w(z) € 0B Vr € B, and w(z) =z Yz € 0B. (3.6)

We will show that this implies the existence of a mapping in C?(B,R™) with the same properties,
thus contradicting step (7).
Extend the domain of w to R™ by w(z) := z for |z| > 1. The mapping now satisfies

w e C(R",R"), w(z) =z for |z| > 1, |lw(z)| =1 for |z| < 1. (3.7)

For eachi € {1,...,n}, let w;  be the convolution of the i-th component of w and a sequence
{Ne}e of standard mollifiers (as in Definition 1.11). Then

wi(x) == /B o Ne(x — y)w; (y)dy Vr e R"

resides in C*°(R™) for all ¢ > 0, and one can show that there exists 0 < ¢y < 1 such that
We := (Wi, ..., Wne) € CP(R™,R™) satisfies

|we(z)| > 0 Ve < ¢ and V |z| < 2

since |w(x)| > 1 for all |z| < 2. Moreover, we have

wyo(a1) = /B oy = el 22
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s0 we(x) = z for all |z| > 2 and € < ¢y. Based on this, define

B We, (22)
) = f 22)]

This mapping is in C*°(R";R"™) and satisfies
lv(z)|=1 Vz€B and v(r) =z Vze€IB,

V]z| < 1.

which is a contradiction to (3.4).
|

Proof of step (iii). Let g : B — B be a continuous map. Assume per reducto ad absurdum that
g has no fixed point. Pick x € B. There exists a uniquely defined point w(z) and a real number
a(z) > 1 such that

w(x) € OB and w(z) = g(z) + alz)(z — g(x)).
If x € 0B, we specify a(z) =1, so w(z) = . We want to show that this w(z) is a continuous
mapping. If so, w € C(B;R") and satisfies

w(z) € B VYre B  and w(x) =z VredB,

thus giving a contradiction to step (ii). « : B — R is continuous, since V & € B, a(z) is the
unique root > 1 of the polynomial

AER = Nz —g(@)] + 2A(z — g(2)) - g(@) + |g(@)]* - 1.
This is due to:
2 2 2
o’z —g|” +2a(z —g) - g+ g[” -1

= |w—g[* +2(w—g)-g+1g[° ~1

= |w* = 2w- g +|g[* + 2w g —2[g* +]g|* — 1

= 0.
The coefficients of this polynomial are continuous functions of x € B. Consequently w is

continuous, because it it composed of continuous functions. This contradicts (3.5), so g must

have at least one fixed point.
|

Proof of step (iv). The result in the previous step will also hold if B is replaced by any ball
B, (0) of radius r > 0 centered at the origin. Let K be a compact and convex subset of R™.
Then 3 r > 0 such that K C m Let P : R — K be a projection operator. That is,
P(z) € K is defined as

|z — P(x)| = Zlg}f{ |z — z| = dist(z, K).

By Theorem 4.3-1 (p. 183) in [15], P is continuous (it is here that we make use of the convexity
of K). Let f: K — K be a continuous function. Then the mapping

g:=foP:B.(0)— B.(0)
is continuous and by step (%ii), g has at least one fixed point z¢ € K. Thus

zo = g(xo) = f(P(x0)) = f(x0),
which implies that f(xg) = xg. Therefore f has at least one fixed point.
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This concludes the proof of the Brouwer Fixed Point Theorem.
O

The next result is of great importance in proving existence for variational formulations of
PDEs in Hilbert spaces.

Corollary 3.2.1. Let H be a finite-dimensional Hilbert space. Let f : H — H be continuous
with the following property

VoeH, o] =M,  (f(v),0) >0, (3.5)
Then 3 vy € H with ||vo|| < M such that
f(vo) = 0

Proof. Assume f(v) # 0 Vv € H satisfying ||v|| < M. Define a mapping F' : By;(0) — Bjs(0)
(where By(0) C H) by

F(v) = M

MOl

The function F is continuous because f is. By the Brouwer Fixed Point Theorem (Theorem 3.2)

there exists vg € Bs(0) such that

=M f(vo) .
Floo) = ity =
Thus o
(F (o), v0) = (Foo), W)y a2 < 0,
7o)l

which contradicts (3.8). Hence f(v) = 0.
0

As stated previously, this corollary will be essential in proving existence whenever we are
working with variational formulations on Hilbert spaces. To illustrate this, consider the problem:

Find u € V}, such that (Au,vp) = (f,vp) Yoy, € Vi, (3.9)

where V}, is a finite-dimensional subspace of L?(Q2), (-, -) is the L?(Q) inner product, A4 : V}, — V},
and f is either an element of V} or (f,vp) is f acting on vy for f : V}, — R. We form an
orthonormal basis {¢1, ..., ¢} on Vi, C L?(Q). Assuming dim(V},) = k, we can construct some
a = (a1,...,a;) € RF such that ||all;2q) = |afx for any @ = Zle a;jp; € Vi We define
F:RF 5 RF as

Fila) == (A(X51 ajies) = frpi) = (A — f.0). (3.10)
fori=1,...,k. Next, we want to get a lower bound with respect to |a|; on
k
<./T(Oé), Oé)Rk = Z(Aﬂ - f, g0i>ai = <A'ﬁ - f, fL>,
i=1

where (-, -)gr is the Euclidean inner product. To satisfy the hypothesis of Corollary 3.2.1, we
pick M based on the previous estimate. If this holds true for the Euclidean inner product and
norm on R¥, there exists a bounded & = (41,...,d&,) € R* such that u := Zle Gip; satisfies
F(&) = 0 and thus is a solution to the variational formulation (3.9). We will prove a result
based on this in the next section.
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3.2 The Richards Equation

Let © € R? be an open and bounded domain with Lipschitz continuous boundary T, and
t € (0,T], where T' > 0 is the final time. In this section we will consider a non-linear variational
formulation that can be motivated from the Richards equation

0OW) =V - (KOW)V([+2))=f  n(0,T]x, (3.11)

which is a non-linear, possibly degenerate parabolic PDE. This equation is used to model water
flow in saturated /unsaturated porous media, where 1) = (¢, z) is the pressure head, © the water
content, f a source term, K the hydraulic conductivity, and z the height in the gravitational
direction. To achieve more regular unknowns and reduce the non-linearities to a single one, it
is useful to apply the Kirchhoff transform:

(]
P ; K(O(s))ds.

If we now define u := K(¢) and let

b(u) =0 o K1 (u)
k(b(u)) := K 0 © o K~ Y(u),

the equation (3.11) becomes
Ob(u) — V- (Vu+ k(b(u))e,) = f in (0,7] x .

We refer to [1, 3, 26, 30, 33] for results concerning the mathematical analysis of this problem.
Here, we will study the Richards equation without the gravity term. After imposing initial
conditions for time and homogeneous Dirichlet boundary conditions for space, we want to find
u such that

Ob(u) — Au = f in (0,7] x Q,

u = ug on 0 x Q, (3.12)
u=0 on (0,7] x T

In this section, we will study five variational formulations that can be related to this problem.
These are denoted as follows:

Continuous non-linear weak formulation.

Semidiscrete non-linear weak formulation (discrete in time).

)
)
(P™") ;. Fully discrete non-linear weak formulation (discrete in time and space).
) :  Fully discrete linearized weak formulation.

)

Fully discrete regularized weak formulation.
We let (-,-) be the inner product in L?(Q2) or the duality pairing between H~!(Q) and

Hy (), |-l = Il Lz 1 =1 5= 1| ll-1(0) and || - | == || - | 2(@). Next, we define the weak
formulation of the Problem (3.11) using the notation of Bochner spaces (see Definition 1.15):
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Problem (P): Let f € L?(0,T; H () and up € L*(Q) be given. A function u is called a
weak solution of (3.12) iff b(u) € HY(0,T; H~*(Q)), u € L*(0,T; H}(2)) and u(0) = ug satisfies

T T
/ (Oub(u), 6) + (Vu, V) dt = / (f, 6) dt
0 0

for all ¢ € H(0,T; H}(Q)).

The requirement b(u) € H'(0,7;H '(Q)) comes from the fact that we need 9;b(u) €
L2(0,T; H1(Q)) (see definition 1.16). Next, we discretize in time by using the Backward
Euler method: Partition the interval [0,7] into N 4 1 time steps t¢,, with uniform step length
T:i=ty —th—1 Vn € {1,...,N}. Define u, := u(t,). We approximate

b — b(Up—
Ob(u) ~ (un) = b(un 1).

T

If feC0,T; HY(Q)), we let f,, := f(t,). If not, we use the time average over (t,_1,t,],

I
Jn = ; /tnl f(t)dt'

This alternative definition is not needed for u,, because Theorem 3 (p. 303) in [17] implies
u € C([0,T], L?(Q)) (after possibly being redefined on a set of measure zero). At time step t,,
we define the time discrete Problem (P["):

Problem (P?): Let n € {1,... N}, up—1 € H}(Q) be given. Find u,, € H}(2) such that
<b(un) - b(un—1)7 ’U> + T<vun7 V’U> = T(fna U> Vo € H& (Q)7
where 7 is the step length, so t,, = n7 and w,, is the solution at time step %,.

Now we will prove a result for existence and uniqueness of the linear case b(u) = u of (P!")
by using Lax-Milgram (theorem 2.4):

Proposition 3.1. Let b(u) := u. Then there exists a unique solution of problem (P}) for T > 0.
Proof. Define
() :=7(f,v) + (un-1,v),
a(u,v) = (u,v) + 7(Vu, Vv).
It is trivial that [(-) is linear and a(-,-) is bilinear.

(i) a(-,-) bounded:
|a(u, v)| < [lullllv]l + 7[[Vul[[ Vol < Cllulli][v]l

where C := max{1,7}.
(i) a(-,-) coercive:
au,u) = [[ul® + 7| Vul* > m|ulf
where m := min{1, 7}.
(iii) () bounded:
L) < 7l Fll-allvll + lJunalllo]] < Cllols,
where C' := max{7| f||-1, ||un—1] }

Thus by the Lax-Milgram Theorem (Theorem 2.4) there exists a unique u,, € H3(Q2) solving
(Pr).
O
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3.2.1 A Linearization Scheme

If b(-) is not linear, existence and uniqueness of problem (P}') can no longer be studied with
the theory we discussed earlier, because what we have now resembles

a(u,v) := (b(u),v) + 7(Vu, Vv).

To be able to look at this in the eyes of Chapter 1, we have to perform a linearization. The
L-scheme is a linearization scheme proposing to create an iterative method u’,™t = F(ul) where
we add one extra term

L{uftt — b v)

and then instead evaluate b(-) at the solution in the previous iteration, uf. The first iteration
at each time step will be given as the value at the previous time step; that is, the initial guess
is u% 1 := up. Define the difference between two consecutive solutions of the iterative method

as eﬁfl = uf:rl - uﬁl For the convergence, we want to get an inequality resembling
lesF ! < Clleg | (3.13)
for C < 1. This will imply
1F (ugy) = F gy | < Cllug, —ug, ], (3.14)

for which we can apply the Banach fixed point Theorem (Theorem 3.1).

From here on we also substitute H}(2) with a finite-dimensional subspace V;, C H} ().
This is not necessary for proving existence and uniqueness, but is in harmony with the finite
element method, which requires the finite-dimensionality. We define the fully discrete (non-
linear) problem (P"):

Problem (P/"): Let n € {1,...N}, Vj C H} () be finite-dimensional, u,—1 € V}, be given.
Find u,, € V}, such that

(b(un) — b(un—1),vn) + 7(Vupn, Vop) = 7(fn, vpn) Yoy, € Vj, (3.15)
where 7 is the step length, so t,, = n7 and u,, is the solution at time step %,.

Assuming u’, — u,, as i — oo, we define the linearized fully discrete problem (P ;h):

Problem (P:;h): Let n € {1,...,N} and ul,u,_1 € V}, be given, with u0 := u,_;. Let L > 0
be a constant. Find u’ € V}, such that

(b(ul) = b(un_1),vp) + (VUi Vop) + Luttt — b vp) = 7(fn, vp) (3.16)
for all vy, € V.
Now we wish to prove two results:

(i) The existence of a unique solution of (P}’ ;h) for each 1.

(ii) That (P™") converges to (P") as i — co. That is, the sequence of solutions {ul}; of

T,

(P ) converges to a unique u,, € Vj, solving (Pr") as i — oo.

Proposition 3.2. Letn € {1,...,N} and i € N be fized. Suppose b(-) is Lipschitz continuous
with Lipschitz constant Ly > 0. Then there exists a unique solution of problem (Pg;h).

30



Proof. We will apply the Lax-Milgram Theorem (Theorem 2.4) to show this: Let
a(u,v) == 7(Vu, Vv) + L{u,v),
B(v) = (b(un—1) = bluy ), v) + L{uy *,0) + 7{fn, v).
a(-, ) is linear (trivial) and bounded:
|a(u, v)] < T Vull[Vol + Lijullllv]l < Mol
with m := 7 4+ L, and coercive
a(v,v) = 7| Vol* + L{jo||* > mllv]{,

where m := min{7, L}. At last, we show that § is bounded (it is clear that it is linear). There
holds:

| VAN

(Ib(un—1) = bl I + Ll [+ 71D 0]
< (llun—1 = uy Ml =+ Ll + 7LD o]
mljvll1.

IN

Thus by the Lax-Milgram Theorem, there exists a unique solution of Problem (PT" ;h).
O

Proposition 3.3. Let n € {1,...,N}. Assume u’, € Vj, solves (Ps%h) and u, € V), solves

(P™). Suppose b(-) is monotone increasing and Lipschitz continuous with Lipschitz constant
Ly > 0. Then ul, — u, as i — 0o whenever

Proof. The proof is based on the Banach Fixed Point Theorem (Theorem 3.1). Let il :=
uitl — 4 be the difference between two iterations. We want to show that there exists ¢ < 1
such that

||eib+1|| < c||ei VieN.

nll

We look at two consecutive solutions u’™, u?, € V of problem (P! ) Subtract the two equations
(3.16) from each other to obtain

(b(ul)=b(un—1),vp) + T(Vui™, Vo) + L{ub™ — by, vy)
= <b(uz_1) - b(un—l)a vh> + T<vufw V’Uh> + L<u:1 - U;_l, Q]h>>

n

for all vy, € V},. This is equivalent to
L{ettt — el vy + 7(Ver™, Vo) + (b(ul,) — b(ub ), vp) =0 Yoy, € V. (3.17)
Choose now vy, = eiF1 as test function in (3.17) above. Then, after expanding the last term,

L<6;+1 ei z+1>+7_||v ez+1||2

n’n

+ (0(uy,) = buy 1) et =€) = —(b(uy,) — by 1), e)-
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Since we assumed b(-) to be Lipschitz and monotonically increasing, we have

L) = blai I = / bl () — b )

/ bl () = b, @) (o) — i (o) d
</ ) - b( ) u — u 1}.
There holds also the obvious algebraic identity

20en™ — ey en) = llen ™ P + len™ —enll* — llenlI*.

n)»-n

Next we apply the Cauchy-Schwarz inequality (Theorem 1.8), the Young inequality (Theo-
rem 1.9), and the Poincaré inequality (Theorem 1.10) to get

L. . L . . 4 1 )
§\|62+1\I2+§\|e%“—eéHz+TCQHeZ“H2+fbe(uZ) buy, )12

L, . 1 . L. . .
< Sl + 5 bt — b + Sk — e
Ly
And thus for L > - e have

H 'L+1”2

2
- L+2TC’ I racg el

Which is equivalent to ' 4 ‘ ‘
|1F (uz,) = F gy )| < Lpflug, —ug; ], (3.18)

. . L
with Lr < 1. Hence ul™! = F(ul) is a Lipschitz continuous contraction for any L > ?b.

3.2.2 A First Application of the Brouwer Fixed Point Theorem

In the previous section, we performed a linearization scheme and studied existence and unique-
ness for the new version of the problem, and proved that it did in fact converge to the solution
of problem (P; ’h). Now we will look at an application of the Corollary of the Brouwer Fixed
Point Theorem (Corollary 3.2.1); we wish to tackle the nonlinearity directly. Assuming the
previous hypotheses hold true, there are two cases we need to split the problem into for proving
existence:

(i) b is strongly monotone increasing, i.e. there exists by > 0 such that

(b(u) = b(v), u — v) > bollu —v|?,

(ii) b is monotone increasing, but not necessarily strongly:
(b(u) — b(v),u —v) >0,

for all w,v € V},. In our study, we assume b : R — R, so for b(0) = 0 these cases are imply (i)
b'(u) > by > 0 for all u € V3, and (ii) ¥'(u) > 0 for all u € V.

To apply Corollary 3.2.1, note that we need also assume Vj, C H(Q) to be a finite-
dimensional subspace. We recall the definition of Problem (P ’h):
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Problem (Pf’h): Let n € {1,...N}, Vi, C HE(Q) be finite-dimensional, u,—1 € V} be given.
Find u,, € V}, such that

(b(un) — b(un—1),vn) + 7(Vup, Vor) = 7(fn,vpn) Yo, € Vy, (3.19)
where 7 is the time step length, so t, = n7 and u,, is the solution at time step t,,.

Proposition 3.4. Suppose b(-) is Lipschitz continuous with Lipschitz constant Ly > 0, strongly
monotone increasing with b’ > by > 0, and b(0) = 0. Then there exists a unique solution of
problem (Pf’h) for all T > 0.

Proof. Existence: We will apply the Corollary of the Brouwer Fixed Point Theorem (Corol-
lary 3.2.1). Let dim(V},) = k. Let {¢1,...,¢r} be an orthogonal basis for V}, as a subspace of
HE(Q) and orthonormal as a subspace of L2(f2). That is,

(@i, 0j)L2(0) = dijs
(ispi)()y =0  fori#j.

Then for some element u € V}, there exists o = (a1,...,q) € R* such that
k
= awp, and [a] = |alk,
i=1

where | - | is the Euclidean norm defined as |z|; := \/Zle z? for z = (21,...,7) € R¥. Let
F : R¥ — R¥ be defined by F(a) = &, where
Q1= <b(a) - b(’un—l)a <Pz> + T<Vﬂ'7 V@Z) - 7_<fna 907,>7 L= 17 SRR k.

JF is continuous:

k
= Z ‘<b(2§:1 ajio;) — b( 5y Biws), @) + T(eu — B[ Vil g

Apply the inequality > |a, + bal? < 23 an|? + 23 |by|? for real sequences {ay, }n, {bn}n; the
Cauchy-Schwarz inequality (Theorem 1.8) and use the Lipschitz continuity of b(-) to obtain

| F(a) = F(B)I}
k k
<20y SIS (0 — Bl + 202 S s — BVl
i=1 i=1
We have

I Shestos =il = [ 15hestos = e

< / (S5 fay = B,12) (S5, [esl?) da
Q

k
o ﬁ!i/ﬂ (3l P)de < Mla— B,

=1
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where M < oo. The second to last inequality is the Cauchy-Schwarz inequality (Theorem 1.8).
The integral is bounded because dim(V},) < 4+00. Thus we get

goooy

[F(a) = F(B)li < 2MLyla— BJ; + 272j€?}axk} IVeiltle - Bl
which implies that F is Lipschitz continuous and furthermore that F is continuous.

Next, we want to show that there exists a ball of radius M in R* for which
(Fla),a)r =0 Ya € RF such that |a, = M.

where (-, ) is the Euclidean inner product defined by (z,y) := Zle Tpyn for z,y € RF. We
have

(F(a), @)p = (b(@) = b(un—1), @) + 7| Val]* = 7(fn, @)
> (b(@), w) — [|b(un—1)|lall + TCallull® — 7| fallllall,
by Cauchy-Schwarz inequality (Theorem 1.8) and the Poincaré inequalitity (Theorem 1.10

).
Next, using the strong monotonicity of b(-) and the fact that b(0) = 0 we have (b(u),u) >
bo||u||? Vu € V3. We also apply Young inequality (Theorem 1.9) to get

(F(a),a) > =(bo + 7Co)|alf — m1,

N |

1
where my := ——||b(un_1)|* + L||an2 Indeed, for all a € R¥ satisfying
2bg 2Cq

‘ ‘ 2m1
(8% = —_—
k Vbo—i—TCg’

(Fla),a)r > 0.

Thus there exists a bounded o € R* such that F(a®) = 0. Thus &Y = 0 for all i € {1,...,k},
and therefore for all vy, € V},. Consequently, we obtain that

k
0
u = Z oy Pi
i=1

we have

is a solution to Problem (P7 ’h), proving the desired existence.

Uniqueness: Assume up, 1, Un 2 € Vj, solve (P™™). Then if we subtract eq. (3.15) with Un,1,

Up,2, and pick vy, = up,1 — up 2, we obtain

<b(un,1) - b(un,Z)a Unp,1 — un,2> + THV(UTL,I - un,2)H2 =0

which, by the monotonicity of b(-), only holds if u, 1 = up 2.
O

Remark 3.2.1. Note the fact that by > 0 was essential in order to prove the result. We had to

apply the Young inequality to absorb the negative terms from the inner products with b(wu,—1)
and f.
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In the next proposition we will see that we actually can study the case when by > 0, by
adding a regularization term to problem (P;" ’h) of a factor of some € > 0, giving a regularized
problem (P ’Gh). The strategy further on is to prove existence and uniqueness of a solution
of (Pr, ’eh), and then check that this converges to a solution of problem (P; ’h). We define the
regularized problem (PI"):

Problem (P;f’eh): Let n € {1,...N}, V}, C HE(Q) be finite-dimensional, u¢_; € V}, be given,
and € > 0. Find u;, € V}, such that

e{us,, vp) + (b(us,) — blus,_1),vp) + 7(Vus, Vop) = 7(fn, vn) Yo, € Vi
where 7 is the time step length, so ¢, = n7 and u, is the solution at time step t,.

Remark 3.2.2. The existence of a solution of problem (P ;h) is ensured by applying Proposi-
tion 3.4 for € > 0 and then using Proposition 3.5 to show convergence as ¢ — 0. The details are
presented in the proof of Proposition 3.6.

First we derive an a priori estimate for the solution of problem (P;. ’Eh).
Proposition 3.5. Assume uf, solves problem (P;-f’eh) . Suppose b(-) is monotone increasing,
Lipschitz continuous with Lipschitz constant Ly > 0, and b(0) = 0. Then there exists a constant

C > 0 such that .
€l|ug, I* + §HVUZH2 <C.

Proof. Let v, = u;,. Then

ellup P 4+(b(ur,) = blup,_y), up, — ug_q) + 7] Vg, ||?
= 7 ) = (b(u) = b(ug 1), 1)

Using the Cauchy-Schwarz inequality (Theorem 1.8), the Poincaré inequality (Theorem 1.10),
monotonicity and Lipschitz continuity of b(-), we obtain

1 € € €
6||un||2+fbIIb(un) = bup )P + 7| Vg |2
< 7Call full IVup | + [[6(us,) = bus, 1) ||y [l
In conclusion, applying the Young inequality (Theorem 1.9) yields

Ly

T TC2
ellup|® + SIIVup? < =2 fall® + =7l 1%
2 2 4
The right-hand side of this inequality is bounded by C > 0 from our previous assumptions.

O]

Proposition 3.6. Suppose b(-) is monotone increasing, Lipschitz continuous with Lipschitz

constant Ly, > 0, and b(0) = 0. Then there ezists a unique solution uS, of problem (Pff;h’) for

fixed 7 > 0. Moreover, the sequence {uf }. converges to a unique solution u, € Vj of problem
n,h

(P/"") as e — 0.

Proof. Uniqueness: Assume uy, 1, uy, 5 € V), both solve (P;fgh). By the same manner as in the

proof of Proposition 3.4, we get that u;, ; = ug, 5.
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Eristence: Let b(u) := b(u) 4 eu. Then it follows that b is strongly monotone:

(b(u) = b(v),u—v) = (b(u) = b(v),u = v) + €ellu—v|* > e|u —v]?,

and we have b(0) = 0. Furthermore, it is trivial that b(-) is Lipschitz continuous. In these terms,
we seek uf, such that

(b(us) — b(us_1),vp) + T(VuS, Vo) = 7(fu,vn) Yo € Vi

The existence of such a u;, can be proved by the same method as in Proposition 3.4.

Convergence: From Proposition 3.5, we get that the sequence {Vu§ }¢ is bounded indepen-
dently of e. By the Eberlein-Smuljan Theorem (Theorem 1.5) there exists a subsequence that
converges weakly to some Vu,. Since V} is finite-dimensional, we obtain strong convergence.
By the Poincaré inequality, we get

[ur, = unll < CalV (uy, — un),
which goes to zero as € — 0. We also have
e(up, vn) < Ve(WellupDllvall < VeCllonl| =0 as e —0,
by Proposition 3.5. At last, we have
(b(us,) — blun), vn) < Lpllus, — upl|||vn]| — 0 as €—0.

Thus the solution of problem (P7 ) converges to the solution of (P™") as € — 0.

3.2.3 The Case of a Holder Continuous Non-linearity b(-)

In this subsection we investigate the third and last of the cases from the introduction (page 21),
where we equip b(-) with the weaker condition of being Holder continuous. That is, there exists
Cy > 0 and v € (0,1) such that

16(v1) = b(v2)|| < Collor — 2" Voi,02 € Vi,
We recall problem (P/"):

Problem (P"): Let n € {1,...N}, V}, C HZ(Q) be finite-dimensional, u,,—1 € V}, be given.
Find u,, € V}, such that

(b(un) — b(un—1),vn) + 7(Vup, Vor) = 7(fn,vn) Yo, € V,
where 7 is the time step length, so t,, = n7 and u, is the solution at time step t,,.

Proposition 3.7. Assuming that the following properties hold for b(-):

b(-) is Hélder continuous,
b(-) is monotomcally increasing,
b(0) =

(-

b(-) is bounded

Then Problem (P ) has a unique solution for fized T > 0.
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Proof. Uniqueness: Assume tuy 1,Un2 € Vj, solves (Pf ’h). It follows that
(b(un1) = b(unz2),vp) + 7(V(Un1 — Un2),vn) =0 Yoy, € V.
Let vy, := up1 — up,2. Then
(b(un1) — b(tn2)s un1 — tn2) + 7|V {tn1 — un2)||* =0

only holds for w, ;1 = uy2 because the first term is greater than or equal to zero by the mono-
tonicity of b(-).

Existence: Let dim(V}y,) = k. Let {¢1,...,¢x} be an orthogonal basis for V}, as a subspace

of H} () and orthonormal as a subspace of L?(£2). Then we can represent an element @ € V},
as

k
u= Z ajpj,  with  [lal] = [l
where a = (aq, ..., q;) € R¥. Define F : RF — RF as F(a) = &, where

Q= <b( Zé?:l ajgpj) - b(unfl)’ 90i> + T<V(Z§:l aj‘:%‘)» V§0i> - T<fna SDi>
= (k1 aj) = bun—1), @) + Taill V|2 = 7{fa, 1),

for i € {1,...,k}. We will now prove that F is continuous. Pick «, 8 € R¥. Then

k
= > [y ass) — b Bies) i) + 7o = BVl

Apply the inequality >, |an + bp|> < 23, |an|® + 23, |bn|? for real sequences {an}n, {bn}n
and the Cauchy-Schwarz inequality (Theorem 1.8) to obtain

|F(a) — |k<22||b 10%0]) b(Z?zlﬁjSOj)HQ

+ 277 Z i — Bil* [ Vil

=1

It follows, since b(-) is Holder continuous, that

Hbéam - b(éwlf

=

Z = Bj)eill ™

= (/ Zk: Bg%ldw)
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k k
<G [ Slay =P o)’
2j=1 =1

k
Y
—Cila— 827 ( [ Y- loiidr) " < Mla - g}
j=1

where M < oco. The second to last inequality is the Cauchy-Schwarz inequality for the Euclidean
inner product and norm in R*. Thus we arrive at

F)=F@R < 2Ma—p +2r max [Veil'la=8F (3.20)

geeey

The continuity of F now follows.

Next, we want to apply the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1)
to prove the existence of a solution for problem (P7 ’h). We want to show that there exists a
constant M < +oo such that

(Fla),a)ge >0 Ya € RF such that |a, < M.
We have
(Fla) a)me = D ((b(Zh1 i) = blun-1), i)
i=1
+7(V(CE_) aj;), Vaigi) — 7{fa, ai%))-
Let u € V}, be defined as before,
k
U= Z Q;Pj.
j=1
Then

(F(a), ape = (b(@) = b(un—1), @) + 7I|Va|* = 7{fn, 7).

By the Poincaré inequality (Theorem 1.10) and the Cauchy-Schwarz inequality (Theorem 1.8),
we have

(Fla), @) = (b(@), @) — [|b(un—1)|ll|zl] + CTSQZHUH2 = 7llfnllllzll, (3.21)
and then applying the Young inequality (Theorem 1.9) gives
(Fla), @) = (b(u),w) + 2(7/%\\71\\2 = R(7),
where )
R(7) 1= 2 b1} | + 7RIl

By the assumption of monotonicity of b(-) and b(0) = 0, we have (b(u),u) > 0. Since ||a| = |afg,
we arrive at

2C03R
(F(a),a)gr >0 Va € R¥ with |a|f = 2C4R(7).
T

By the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1), 3 @ € R* such that

~ ~ 2R
Fl@)=0 and lalk < Cq 7_(7—),
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which proves the existence of a solution of problem (P™").
O

Remark 3.2.3. This does not hold for 7 — 0. Moreover, without the assumption of b(-) being
bounded, we would need to recompute R(7) at each time step, thus getting a dependence on
n. In the Lipschitz case we got boundedness directly.

Remark 3.2.4. In the case where would we would assume strong monotonicity of b(-), yielding
(b(w),u) > bol|i||?, we could use bgl|i]|? in eq. (3.21) to absorb the negative ||u|? terms and get
a a bound on a solution & € R¥ not blowing up as 7 — 0. Here we would obtain (after some
calculations),

(Fla)a)e = 5 (b0 + & )lalk - RO,
which implies the existence of a solution u = Zle ot satisfying

[b(un DI + 7CBILfall”

~12 <C
léli < Ca (bo + 7)bo

We give the theorem below without proof.

Proposition 3.8. Assuming that the following properties hold for b(-):

b(-)
b(-)
b(0) =
b(-) is bounded

is Holder continuous,

18 strongly monotone increasing,

Then there exists a unique solution of problem (P ) for all T > 0.

3.3 The Transport Equation

For our next example, we wish to look at how we can apply the Corollary of the Brouwer Fixed
Point Theorem (Corollary 3.2.1) to prove existence and uniqueness for a coupled problem.
Let © C R? be an open, bounded domain with Lipschitz continuous boundary I'. The
reaction-convection-diffusion equation reads as
ou+Lu=f on (0,77 x £,
u=0 on (0,7] x T, (3.22)
Uu=g on 0 x Q.
We define the operator L as

Lu:= =V - (AVu) 4+ bVu + cu,

where A = A(t,z) € R4 b= g(t, r) € R and ¢ = ¢(t,z) € R. For our application, we present
an equation describing reactive transport in saturated/unsaturated porous media. The result
in Theorem 3.3 is recited from [29]. For a relatively recent review on numerical methods for
flow and reactive transport in saturated/unsaturated porous media we refer to [37]. In [23, 24],
compactness arguments are used for proving the existence and uniqueness of solutions.
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We want to find ¢ = ¢(t,x) on (0,7] x Q satisfying
9 (0(¥)c) + V- q=0O()r(c),
{ q=—-Vc+ Qg,
along with the initial and boundary conditions
c=crin 0 x Q, and ¢c=0on (0,7 xT,

where V - q is the diffusion and convection, and r(-) is the reactive term. In porous media
terminology, © = ©(1)) describes the water content (as a fraction of the total volume), v is the
pressure head, Q is the water flux, and ¢ the concentration. We obtain ©® and Q by solving
Richards equation (which we discussed in the previous section), where Q = —K(0(¢))V (¢ +z).
As before, we let (-,-) be the L?(2) inner product or the duality pairing between H~1(£2)

and H{(Q). We discretize in time with the Backward Euler method, and define the spatial
discretizations: Let 7, be a regular decomposition of Q ¢ R? into d-simplices, assuming € =
Urer, T- We will use here the Raviart-Thomas spaces [9]:

Wy:={pe L%*(Q) | p is constant on each T € Tn},

Vii={q€e H(div;Q) |qr=a+bx VT €T,acR.beR}.
For a detailed description of a mixed formulation for multi-component transport in porous
media, see [34, 35]. For other spatial discretizations we refer to [36], where also a discussion on

numerical diffusion for the different formulations can be found.
Furthermore, we define the projections

P, :L*(Q) = Wy,  with  (Pyaw —w,w) =0,
I, : H(div; Q) — Vp, with (V- (IIpv —v),wy) =0,
for all w € L?(2),v € H(div; Q) and w;, € Wj,. We make the following assumptions:

(A1) 0<BOr<O(z) <O; <1Vze
(A2) r:R — R is Lipschitz continuous and r(c) = 0 for ¢ < 0.

(A3) Qf, a discrete approximation of Q (see [29], page 4), belongs to L*°(§2) Vn. Thus
3 M < +o0 such that ||Qf|| < M

Let us define the fully discrete Problem (PC}'):

Problem (PCj}'): Let n > 1 be fixed and @(wﬁ),@(wz_l), Z,c’}z_l be given. Find (¢}, q}) €
W x Vj, such that

©Wh)en =Wy ey wp) +7(V - aff, wn) = T(OWU)r (), wr)
<q2>vh> - <CZ, % Vh> - <CZQZ>Vh> =0
for all wy, € Wy, and vy € V3. The initial guess is 62 = Pycy.

Theorem 3.3. Assuming (A1)-(A8) hold true, there exists a unique solution of Problem (PC})
for T sufficiently small.
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Proof. The proof follows in the lines of [29].
Uniqueness: Assume that there exist two sets of solutions (0271, qﬁl) € Wy xVy and (0272, qZ’2) €
Wi x Vp. Let ¢} :==c}} | —cp 5 and q} :=q} | — qj 5. Then there holds Vwy, € Wy, vy, € Vj:

(©@Wn)chs wn) +7(V - ay, wn) = T(O(Wp)[r(ch 1) — r(cp )], wa), (3.23)
<q7};b7vh> - <C7117 V- Vh> - <CZQ7};L7Vh> =0. (3'24)

Now pick wy, = ¢} and v, = 7q} in (3.23) and (3.24), respectively. Add the resulting equalities
to obtain

(©Wh)ch. ch) +Tllai* = (O Wh)[r(ch ) — r(ch )l ci) + 7{caQp. af)-
by the Cauchy-Schwarz Inequality (Theorem 1.8) and assumptions (A1)-(A3), we get
Orllch|® + Tllapll® < 7OsL[|chl* + M|l llgh - (3.25)

Next, using the Young inequality (Theorem 1.9) on the rightmost term of eq. (3.25), implies
Or M?
O 2 + a2 < 5L 2 + 7 o e
R

Thus Ch1 = Cho for 7 sufficiently small. This further implies that dp1 =dp0 for 7 sufficiently
small. This concludes the proof of uniqueness.

Ezistence: We will now go use the Corollary of the Brouwer Fixed Point Theorem (Corol-
lary 3.2.1) to prove the existence of a solution of Problem (PCY}).
Let {w1,...,wk, } and {v1,..., v, } be orthonormal bases for W}, and V}, such that

(Wi, wi) L2y = (Vi vj) L2(Q) = 0ij

(Wi, wj) oy = (Vi V) ) =0 i # ]

Then we can represent elements w € W), and v € V}, as

k1
w = Zajwj’ @] = [atlky s
j=1

ko
V= Zﬁjvja ”‘7” = ‘B|k27
Jj=1

for a = (a1,...,qp,) € R¥ and 8 = (B4,...,Bk,) € R¥2. ||, is the Euclidean norm in R,
defined as |z|y := \/Z;?:l 3. Let £, e R\th2 . We define F : RFithe — REithe a5 F(£) = €,

with £ := (o, 8),€ := (d,ﬁ) for o, & € Rt and 8, 8 € R¥2, where
G = (O )w — @(wgfl)czfl,wi) + (V- v,w;) — 7(O(¢p)r(w), w;),

for alli e {1,...,k}, and



for alli € {1,...,ka}. Let s € {k1,k2}. We define an inner product on RF1+k2 ag

(€1, &) prr+ky = (1, 02)k; + T(B1, B2) ko>

V& € RMFR2 with €, = (g, Be) for a, € R¥ and B, € R*2. (.,.), is the Euclidean inner
product in R”, defined by (z,vy)x := > i, %y, Vz,y € R". These inner products induce a
norm on RF1tk2,

||£”]%{k1+k2 = |a|i1 +T|ﬁ’ig

We will now show that F is continuous. Let " := (™, B™) and &n = (d”,ﬁ”) in RF1+k2
satisfy F (") = £" for n = 1,2. Then

H}—(El) _]:(52)HIQRkl+k2

_ H§1 ye
k1
>
=1
k1
2

2 J—
RF1+k2 —

ko
al —a?P+ 0y |8 - B2
=1

(O(wh) Xt () — ad)ws, wi) + (V- (52, (8] — B7)vy), wi)

2

— (O [r( X8, alwy) — r( S5 a2w;)], wi)

ko
+7 Z
i=1

(k2 (B — B2vj,vi) — (X8 (ad — a)w;, V- vi)

2

—([3M (0} = a)w;]Qp, vi)

Further we use the inequality

k k k k
D an +bn+ > 2 anP + 4> bal> + 4> fenl?,
n=1 n=1 n=1 n=1

for real sequences {a,}f_, {b,}r_;,{c,}F_,, along with Cauchy-Schwarz inequality (Theo-

rem 1.8) and the assumptions (A1)-(A3) to get
2
Hf(é-l) - f(€2)“Rk1+k2

,I{,‘l k‘2 k:l
<2023 ol — a2 + 4k > |8} - BV - viI? + 40202 ) ot — a?)?
i=1 j=1 i=1

ko k1 ko k1
+2ry |8} = B +4r Y Jal = o YOIV il + 40Pkt Y faf - ol
Jj=1 J=1 i=1 =1

< (2@? +40%L2% + 414:27'1':%1?')(]“ |V - vi|* + 4M2k‘27') ‘ozl - oﬂil

12 1 2|2
(s e, 19Vl +2)718" = 8,
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Thus there exists C' < 400 such that
2 2
H‘F(gl) - ‘F(£2)HR1€1+7€2 S CHé-l - €2HR1€1+1€27
for all £, &2 € RF1tF2 which implies that F is continuous.
Next we want to prove the existence of a solution for Problem (PC}'). We will apply the
Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1) for the previously defined

function F, which we already have shown to be continuous. We want to show that there exists
M < 400 such that

F(&),E)pri+he >0 V¢ e RF1+F2 satisfying ||&||ge1+re = M,
R R

and this will imply the existence.
Let & := (o, B) € R¥1¥F2 and (w,v) € W), x V}, be defined as

k1 k2

w = Zajwj, V= Zﬁjvj.
j=1 j=1

for o := (vq,...,04,) € R¥* and B := (B, ..., Br,) € R*2. Then

(F(), E)mrrtra = (G )ty +7(B, Bk,
= (O(Wp)w —OWh)ep ™ @) + (V- v, @) — (7 (¢} )r(w), @)
+7|[¥))? = (@, V - ¥) — 7(0Q}, V).
By the Cauchy-Schwarz inequality (Theorem 1.8) and assumptions (A1)-(A3), we obtain
(F(), Eprrers 2 Or[@]? — 0w~ ep )|l — 7L, ||

+7[|v|* = rM|w|]||v].

Furthermore, the Young inequality (Theorem 1.9) and the fact that the basis vectors are unitary
implies that

Or M? 2 1 1

(F(E), Eprans > [ & — T[Lr@s n 7} o’ + 37|82, - 5C,

2 2 12 2
1o )" II?
Or
7(2L,0g + M?) > m > 0, which implies that

(F(©), Egren > 5 (minfm, €2y, —C).

Thus (F(£), &) gri+r, > 0 for all & € R¥+E2 satisfying

€llgrsis = 4| ——
RF1+hz = min{m, 1}

By the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1), we obtain the existence
of a & € RF+#2 such that

~ ~ / C
F(&)=0 and ”fHRkﬁkz < M7

which concludes the proof of existence.

where C' = For 7 small enough, there exists m < 400 such that Op —

43



44



Chapter 4

Two-phase Flow

In this final chapter we will look at existence and uniqueness for a mathematical model of two-
phase flow in porous media. There are many societal relevant applications modelled by multi-
phase flow in porous media. This includes enhanced oil recovery, groundwater extraction and
contamination, and geological storage of CO2 [28]. In order to form robust discretizations and
develop good linear solvers of the physical problems, the questions of existence and uniqueness
are indeed a very important part of the research performed.

The work in this chapter will complement the results in [32]. In the paper, for the fully
discrete (non-linear) formulation, a Lipschitz continuous saturation is considered. The question
of proving existence of a solution if the saturation is assumed Hoélder continuous is left open. It
is suggested to apply the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1) as in
[29], which we earlier discussed and recited in Theorem 3.3 (page 40). Motivated by the results
we proved for Holder continuous non-linearities of the Richards equation in Proposition 3.7 (page
36) and Proposition 3.8 (page 39), and furthermore the regularization technique analysed in
Subsection 3.2.2 (page 32), we will in this chapter prove a result for the existence and uniqueness
of a fully discrete formulation in Theorem 4.2.

The application of these techniques to two-phase in porous media enables for the first time,
to our knowledge, the proof of existence for the case of a non-Lipschitz saturation.

Let © C R? (d > 1) be a bounded domain with Lipschitz continous boundary I'. Let T' > 0
be an upper bound for the time. We will assume immiscible and incompressible fluids, and
a non-deformable solid matrix. Let o = w,n be the wetting and non-wetting phase, s, the
saturation, p, the pressure, q, the flux and p, the density of phase a. The model combines
the mass balance law in equation (4.1) with the Darcy law in equation (4.2):

( 8 a o
7(¢p i ) + V- (paqa> = 0, (4'1)
ot
kr «
do = —Fk—(Vpa—pag), (4.2)
Sw+ s = 1, (4.3)
Pn —Pw = pcap(sw)’ (4'4)

for @« = w, n, where g denotes the constant gravitational vector. We have assumed an algebraic
evidence expressing the pores to be filled with the two fluids in (4.3), and a relationship between
the capillary pressure and the pressure for each phase (4.4) (we assume p“? to be known). The
permeability k is a scalar. The porosity ¢ and the viscosities p, are given constants, and the
relative permeabilities ko (-) are given functions of s,,.
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4.1 Discretization

In this section, the goal is to derive a fully discrete (non-linear) scheme to be used for simulation
of two-phase flow in porous media. First, we wish to define two new unknowns as in [3, 10, 11,
12, 13]: a global pressure defined as

Sw Hpcap
o) == [ fule) B

and a complementary pressure defined by a Kirchhoff transformation

Sw 8pcap
G(Sw) = fw(g)An(f) dg,
0 23
where A\ 1= —% is the mobility of phase « and f,, := ———— is the fractional flow function.
Ha Aw + An
In the new unknowns, we obtain the system:

hs(©)+V-q = 0, (4.5)
q = —VO+ fu(s)u+fi(s), (4.6)
V-ou = fZ(S)a (47)
a(s)u = —Vp — f3(s). (4.8)
where s := sy, q is the (wetting) flux, and u is the total flux. The equations are defined on

Q% (0,77.

We are now in possession of a coupling of two non-linear partial differential equations.
The equations (4.5) and (4.6) form a degenerate parabolic equation (which degenerates as the
derivative of s(-) possibly vanishes or blows up), while equations (4.7) and (4.8) form an elliptic
equation. For the computational details and exact expressions for the coefficient functions s(-),
a(-), fi(+), fa(-), f3(-) and fu () in equations (4.5)-(4.8), we refer to [11, 12, 13]. We adapt the
initial and homogeneous Dirichlet boundary conditions

©(0,-) =07 in Q and ©=0,p=0on (0, 7] xT (4.9)

Let (-,-) be the L?(Q) inner product (as in Remark 1.4.1) or the duality pairing between
HE(Q) and H=Y(Q). || - is the L?(Q) norm induced by (-,-). We define time steps ¢, = nr for
n € {l,...,N} C N with step length .

First, a continuous mixed variational formulation is obtained by integration in time and
space. The existence and uniqueness of the continuous variational formulation for a mixed
finite element formulation of two-phase flow was proved in [31] by an equivalence with the
conformal formulation used in [11]. For the analysis of two-phase flow with dynamic capillarity,
including a linearization algorithm we refer to [20], [21].

Second, the Backward Euler method is applied in time to get a semi-discrete mixed vari-
ational formulation. Third, we give the discrete subspaces W, Vj, of L?(Q) and H(div; (),
respectively. Let T be a regular decomposition of Q € R? into closed d-simplices T with mesh
size h (see [16], Chapter 2), assuming {2 = Urer, T- We define the Raviart-Thomas spaces [9]

W, = {p € LQ(Q) | p is constant on each T' € 77L}, (4.10)
Vi, = {q € H(div; Q) | q(x) := ar + brx on each T' € Tp,ar € R by € R}- (4.11)

We define the fully discrete (non-linear) variational formulation (P}'):
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Problem (FP}'): Let n € N, n > 1, s} := 5(0O}), and assume @Z_l is known. Find ©F,p; € W},
and qj,uy € V}, such that

(sp — sy wp) +7(V-qf,wp) = 0, (4.12)

(ah, vi) = (O5, V- vi) = (fulsh)up, vi) = (fi(sy), va), (4.13)
(Veoug,wn) = (fa(sh), wn), (4.14)

(a(sp)uy, va) — P, V- vi) + (f3(s),vi) = 0 (4.15)

for all wy, € Wy, and vy, € Vj,.

We make the following assumptions as stated in [32] (page 7):

(A1) The function s : R — R, s(0) = 0 is strongly monotonically increasing: there exists
sg > 0 such that

(5(01) — 5(02),01 — O3) > 59|01 — Oa]?,
and Holder continuous with exponent « € (0, 1], that is, 3 Ls > 0 such that
[s(©1) — s(O2)| < Lg|O1 — O], V 01,02 € R.

(A2) a(-) satisfies the growth condition
]a(s(@l)) — a(s(@g))|2 < C(S(@l) — 8(92), 0, — @2>, V01,05 €R,
and there exists a.,a* > 0 such that

0 < ay <a(y) <a* < oo, VyeR.

(A3) The coefficient functions f,f3 : R — R% and fo, f,, : R — R are bounded, satisfy
F(0) =0 and the growth condition

‘F(S(@l)) — F(S(@Q))P S C<S(@1) — 8(@2), @1 - ®2>, A @1, @2 S R,

for C' > 0 and where F' is any of the functions above. We specify the constants as
Cl, CQ, C3 and Cw.

Furthermore, to prove existence with the Corollary of the Brouwer Fixed Point Theorem
(Corollary 3.2.1), it is necessary for us to define a similar problem (P;"°) and then show after-
wards that a possibly unique solution of (P,") converges to (Pf*) as € — 0. A regularization
term is added to equation (4.14), and the reason for this will become apparent when we seek to
satisfy the hypothesis of Corollary 3.2.1 with a norm defined as in equation (4.54). We define
the regularized problem (P;"):

Problem (P;"°): Let n € N n>1, s = s(0)), € > 0, and assume O} " is known. Find
Z’evp;;’e € Wy and qh ,uh € V}, such that

(s —sp towp) +7(V-ay S wp) =0, (4.16)

(@ va) = (O Vvi) = (fulsyDuyve) = (fi(s,), va), (4.17)
elpy s wn) (V- wn) = (falsy ), wa), (4.18)

(a(sp )y, vy) — (pp, V- vp) + (f3(s3°), vy = 0 (4.19)

for all wy, € Wy, and vy, € Vp,.
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4.2 Existence and Uniqueness

In this section an a priori estimate of the regularized problem (P,") will be shown in Propo-
sition 4.1. Further, we prove existence and uniqueness of a solution of (P,:l ‘). Tt will become
necessary to assume fo = 0 to be able to apply Corollary 3.2.1. Combining these two results,
along with the Eberlein-Smuljan Theorem (Theorem 1.5), will give convergence of the sequence
{p}“}¢ to a solution p} of Problem (P}*) as ¢ — 0. Thus proving the existence and uniqueness
of Problem (P}').

For the next proposition, we need the following lemma, which was proven in [38]:

Lemma 4.1. Given a wyp, € Wy, there exists a vy € Vi satisfying
V-vy, =wp and Vil < Ca.allwn| (4.20)
with Cq q > 0 not depending on wy, or the mesh size.

Proposition 4.1. Let ©;,p;" € W}, and q;,u,"“ € V}, be the solution components of Problem
(P,ZL’E), assuming fo = 0. Then the following a priori estimate holds:

soll O 117 + Tllay “[I” + llpg 1> + [y “|? < € (4.21)
for all e > 0 and some positive constant C' < +00.

Proof. Throughout this proof, we let 0 < C < +o0o be a generic positive constant. Pick
wp, == py* in (4.18) and v, :=u, " in (4.19). Then

ellpp|? + (V- up, pp) =0, (4.22)
(a(sp O up up ) — (o, V-up ) + (f3(sp), up) = 0. (4.23)

Adding equations (4.22) and (4.23) gives
(alsy Yup S, wp) + ellppel|® + (f3 (s ), up) = 0. (4.24)

By the Cauchy-Schwarz inequality (Theorem 1.8), assumption (A2), and lastly the Young in-
equality (Theorem 1.9), we get the bound

lu|2 < C. (4.25)

n,€

By Lemma 4.1, there exists v;, € V}, such that V- v, = p,” and
[vall < Co,allpy |- (4.26)
Pick vj, € V}, satistying this for equation (4.19). Then we get
{a(sy Yy, va) = oy I + (E3(s3,7), va) = 0. (4.27)

Next, the Cauchy-Schwarz inequality (Theorem 1.8), the relation in (4.26) and the assumptions
(A2) and (A3) imply that

o II* < a*Caalluy|Ipy |l + C5Ca.dl

7,€
py, H

By the Young inequality (Theorem 1.9), we obtain the estimate

oy Il < 2(a”)*C8 glluy 1 + C3CE 4. (4.28)
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We can combine (4.28) with (4.25) to get

oy (1 + fuy|1* < C. (4.29)

Now test equation (4.16) with wy, := ©}"° and equation (4.17) with v, := 7q} . Then

(s — sy Op ) + T(V - ", O ) =0, (4.30)
Tllay I = 705, V - ap) — m{(fuw(sy Yup S, ay ) = 7(f1(s,), @) (4.31)

Adding these two equations yields
(SZ’6 — 82_1’6, @Z’e> + 7'||qZ’€H2 = T(fw(sZ’e)uZ’e, qZ’E> + T(fl(sZ’E), qZ’E>. (4.32)

By the Cauchy-Schwarz inequality (Theorem 1.8), the estimate (4.29) and the assumptions (A1)
and (A3), we obtain the existence of a positive constant C' such that

sollOy 1% + 7lla “I* < llsp WO + 7Cllay |- (4.33)
Lastly, the Young inequality (Theorem 1.9) implies
DO + G I < sk P, (4.34)
Hence there exists C' > 0 such that
sol O I1* + 7llay I < C. (4.35)
This, added to the inequality (4.29), proves the statement in Proposition 4.1.
O

Remark 4.0.1. Note that the condition fo = 0 was not necessary to prove Proposition 4.1. It is
only used to show the bound for u;’“. The reason for including the assumption is because we
want to apply the proposition directly in Theorem 4.1.

Theorem 4.1. Assuming (A1)-(A3) hold true and fo = 0, there exists a unique solution of

n,€

problem (P,"°) for T sufficiently small.

Proof. Uniqueness: Assume there exists two sets of solutions ©7, pj’i € Wy and g7, up7; € Vj,
for : = 1,2. Define

N,E . AME  ONE ne . ME M€
@h T @h,l eh,Qv dp =1 — Y92 (4.36)
nE . NE n,€ nE . .ME n,e
Py = Pr1— Ppos Uy i=Upq — Uy (4.37)
n,e | __ n,e < n,e | __ n,e _ n,e . O n,e
Moreover, we define Spi = S(Gh,i) for i = 1,2 and s, := Sp1 — Spla- Pick wy := 6, and

Vi, :=7q, " in (4.16) and (4.17). Subtract the equations with the two solutions to obtain
(55, O1) + 7{V - @, ) =0, (4.58)
Tllay [1* = 7(O5 V- ay) = T(fulsyDupt = fulsys)uys, dp)

n,e n,e n,e (439)
= <f1(5h:1) - fl(Sh,’z)th’ ).
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Add the above equations (4.38), (4.39), and expand the f,(-)-term to get
(sn, O ) + 7llay 1 = ([ fulsyD) = fulsys)]upi ap)
+ 7(fuw(syo)uy ay ) + 7(f1 (s D) — filsys) ap)-
By assumptions (A1), (A3) and the Cauchy-Schwarz inequality (Theorem 1.8),
soll O, “II* + 7llay II* < TMull fulsy ) = Fulspo) I llay |l

+ 7 My [l [l + 7lIf1 (s D) — £ (sy72) ey

Furthermore, the Young inequality (Theorem 1.9) and assumption (A3) implies that there exists
a positive constant C' < +oo such that

-

soll O I + llay ‘I < 7 M [[up“||* + 7C (s, ©3) (4.40)

Next, pick wy := p),“ and vj, := u,’“. Subtracting the equations (4.18) and (4.19) from

themselves with the two solutions yields

el WP + (V- up, pp) =

(s — s P ) — (V) (Ba(51) — B )] —
After adding (4.41) and (4.42), and expanding the a(-)-term, we obtain

2+ (om0 ) = —{[atsf) — a5 ] ) — (B — (s55), ).

It follows from the Cauchy-Schwarz inequality (Theorem 1.8), the Young inequality (Theo-
rem 1.9), Proposition 4.1, and the assumptions (A2), (A3), that 3C' > 0 such that

€ a* € € €
el 1P+ %y < sy, 7). (4.4
Combining this with the inequality (4.40), we have

4M?2e

Ax

-
soll €117 + ZHQZ’GHZ + TllpyI? < 7C (s, ©57), (4.44)
for some C < 4o00. For 7 sufficiently small, we get @Z’e = 0. This further implies that qZ’E =0
and p;’© = 0. u," = 0 follows from (4.43). This concludes the proof of uniqueness.

Ezistence: We will apply the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1)
to prove the existence of a solution of problem (P,"). Let {w1,...,wy, } and {v1,..., vk, } be
orthonormal bases for Wy, V},, respectively. Then we can represent elements of ©,p € W}, and
q,ueV,as

k1

©:=) ajw;, with 6] = |a']y,, (4.45)
j=1
k1

p=Y owj,  with [pl] = o2y, (4.46)
j=1
ko

a=)_Bjv;, with|lq| =[5 (4.47)
j=1
ko

ai=Y v, with [[af =[5, (4.48)
j=1
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for a” := (af,...,a} ) € RF and g™ := (87, ... ,B,) € R*2 | with n = 1,2. To prove existence
with the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1), we consider the finite-
dimensional Hilbert space H := RF1+k2 x RF1+k2 with inner product defined as the sum of two
different inner products on R¥17%2 From here on, we will denote elements of H by 1 := (¢!, £?),
for &7 := (o™, B") € RMFF2 with o™ € RF1, " € R¥2, n = 1,2. If we consider more than one
element of H, we will separate them by subscripts:

Mo 1= (6 €)= (s 1), (02, 82)), meN, (4.49)

for €1 €2 € RM**2 and ol a2, € RF, gl B2 € R¥2. For elements of RF1+%2 we specify
Em = (am, Bm) for a,, € R* and B, € R¥? with m € N.
We define two inner products on R¥1++2 by
(€1,&)1 = (a1, a2)k, + 7(B1, B2) ko (4.50)

(€1,82)2 = (a1, a2)k;, + (B1, B2)ky- (4.51)
For k = k1, kg, (-, ) is the Euclidean inner product in R”, defined by

(,y), = Za;jyj, Vz,y € R". (4.52)
j=1

The motivation behind the different choices of inner products will become apparent when we
develop an estimate satisfying the hypothesis of Corollary 3.2.1. See Remark 4.1.1 for further
details. Let 11,12 € H. We define an inner product on H as

<7713772>H = <§%7£5>1 + <§%’£§>2 (453)
For n € H, this inner product induces a norm
il = N+ 1€2Ml5 == lot [y, + 718" [, + 1o®ly, + 185, (4.54)

Next, define 7 — H as F(n) := 7, where the notation of /) € H will follow n € H as defined
previously. Recall the sample elements of H in equations (4.45)-(4.48). 7/ := ((&%, B1), (&2, 5?))
is given componentwise as

&; = (s(0) — sp~ L wi) + (V- @ wy), (4.55)
i = e(p,wi) + (V- 6, wy), (4.56)
forie{l,...,k1}, and
Bl = (G, vi) — (8, V V) — (ful5(0))it, vi) — (£(5(8)), va), (4.57)
B7 = (a(s(©))1, vi) — (b, V - vi) + (£3(s()), vi), (4.58)
for i € {1,...,ks}. It can be shown that F is continuous. Next, we deduce the estimate for the

inner product:

(
= <d1 a1>k1 + T<Bl761>k2 + <é‘27a2>k1 + <32752>k2

(s(0) = sp71,0) +7(V-q,0) + 7llall* — (6, V- @) — (fu(s(0))n,q)
(f1(s()), @) + €llpll* + (V - @, p) + (a(s(0))u, u)

— (P, V-w) + (f3(s(9)), w).

_l’_
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Using the Cauchy-Schwarz inequality (Theorem 1.8), the assumptions (A2)-(A3), and Proposi-
tion 4.1,

(F).mu = ol = llsp~ 10l + rllall* = Cullalllgll - ~C1llall
+ e[l + axllal* — Cslall.

At last, after applying the Young inequality (Theorem 1.9) and using the norm relations in
(4.45)-(4.48), we obtain the estimate

1 1
Fsnn = Flalfi + 3718, +ela’[}, + 50 - rC|F,

1 —1112 2 1 2
_<2?0”SZ I +Tcl+£cg).

For 7 sufficiently small, we have a, — 7C2 > 0 Let m := min{%2, 1, ¢, 1(a. — 7C2)}. Then

274>
(Fn),mu = mnlE —C, Vo€ H, (4.59)
1 n—112 2 Cg . .
where C' := 2—||sh |* +7C7 + 5 Therefore, for all n € H satisfying
S0 Qx
C
2
= — 4.60
Il = (4.60)
we have
(F(m)smu > 0. (4.61)

By the Corollary of the Brouwer Fixed Point Theorem (Corollary 3.2.1), 377 € H such that

Fm =0 —and |7z < \/Z (4.62)

which proves the existence of a solution of problem (P;").
O

Remark 4.1.1. The choice of inner products in the proof of existence were directed at the removal
of the terms 7(V - q,w;) in (4.55), (V - @, w;) in (4.56), (©,V - v;) in (4.57), and (p,V - v;) in
(4.58). In the Galerkin formulations we considered in Chapter 2, we could simply apply the
Poincaré inequality directly, but in the mixed case considered here, such a statement (a relation
between W}, and V},) does not necessarily exist.

Remark 4.1.2. It can be shown that the result of uniqueness in Theorem 4.1 is still valid without
the assumption fo = 0.

Here is the final result:

Theorem 4.2. Assuming (A1)-(A3) hold true and fo = 0, there exists a unique solution of
problem (P}) for T sufficiently small.

Proof. By Theorem 4.1, there exists a unique set of solutions (0,", q;", p,”“, u;™) € Wi x V3, x
W x Vi,. Moreover by Proposition 4.1, these are bounded sequences in €. Therefore, by the
Eberlein-Smuljan Theorem (Theorem 1.5) there exists ( rdy, pp,up) € Wi x Vi x Wy x Wy,
and subsequences of {©}c, {q}}e, {p;}e and {u}“}c converging weakly to (07, qft, p,
uZ) Vi, and W), are finite-dimensional, and therefore weak convergence is equivalent with
strong convergence.

O]
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4.3 Summary

In this chapter we have proved a result for existence and uniqueness of a fully discrete formu-
lation (F}') derived from a mathematical model of two-phase flow in porous media, and based
on the assumptions (A1)-(A3).

The objective of this chapter was to explore which properties the saturation s(-) could
possess in order for us to show a result. We assumed s(-) to be Holder continuous and strongly
monotonically increasing, which was essential to derive a result.

In [32], it is discussed that a proof of existence and uniqueness of a solution of (P}') with s(-)
Lipschitz continuous and monotonically increasing is based on the Banach fixed point theorem
(Theorem 3.1) along with the Lax-Milgram Theorem (Theorem 2.4). The construction of such
a proof is similar to the result we showed in Proposition 3.2 followed by Proposition 3.3. There,
we first proposed a linearization scheme, then proved existence and uniqueness of a solution of
the scheme, and finally used the Banach fixed point Theorem to show for which values of L > 0
in the L-scheme we obtained convergence to a solution of the main problem.

For future studies, it would be interesting to see if it is possible to derive a result for a
Holder continuous and monotonically increasing saturation. The method using the Corollary of
the Brouwer Fixed Point Theorem could also be applied to other physical problems, possibly
giving satisfactory results for existence and uniqueness of other variational formulations.
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