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Abstract

In this paper we investigate the pseudoparabolic equation

k(c)
1

where 7 is a positive constant, ¢ is the moisture content, k is the hydraulic
conductivity and P is the static capillary pressure. This equation describes
unsaturated flows in porous media with dynamic capillary pressure - sat-
uration relationship. In general, such models arise in a number of cases
when non-equilibrium thermodynamics or extended non-equilibrium ther-
modynamics are used to compute the flux.

For this equation existence of the travelling wave type solutions was ex-
tensively studied. Nevertheless, the existence seems to be known only for
the non-degenerate case, when k is strictly positive. We use the approach
from statistical hydrodynamics and construct the corresponding entropy
functional for the regularized problem. Such approach permits to get ex-
istence, for any time interval, of an appropriate weak solution with square
integrable first derivatives in z and in ¢t and square integrable time deriva-
tive of the gradient. Negative part of such weak solution is small in L?-norm
with respect to x, uniformly in time, as the square root of the relative per-
meability at the value of the regularization parameter. Next we control the
regularized entropy. A fine balance between the regularized entropy and the
degeneracy of the capillary pressure permits to get an L? uniform bound

for the time derivative of the gradient. These estimates permit passing to
1

o,c = div { ( — P.(c)Ve+ 7V + gpen) } ,



the limit when the regularization parameter tends to zero and obtaining the
existence of global nonnegative weak solution.
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1. Introduction

Equations that describe unsaturated flow in porous media, are a spe-
cial case of the equations describing an immiscible two phase flow, with the
non-wetting fluid assumed to be stagnant. The model is based on mass and
momentum equations which are coupled to constitutive equations. Follow-
ing Bear (see [3], pages 487-488), the motion is described by Darcy’s law in
the following form

p
. V(p—g + o), (1)

where q is the volumetric flux, p is the pressure in the wetting phase and
the permeability & is a function of the moisture content ¢ = ¢,5, where ¢,
is the porosity and S is the liquid phase saturation. p is the wetting phase
density and ¢ is the gravity. Assuming no sources or sinks of moisture
within the unsaturated flow domain, the incompressible wetting phase and
a nondeformable porous medium, the mass conservation equation reduces

to
oc

ot
To close the system (1) — (2) we need the constitutive equation relating
the capillary pressure P to the wetting phase saturation S. This impor-
tant constitutive equations is classically given as an algebraic relationship
between P and S. Detailed discussion of the relationship could be found
e.g. in [3], pages 475-487. Recently, the relationship between Po and S
has been generalized on the basis of thermodynamical arguments by Gray
and Hassanizadeh (see [14],[15],[16],[17], [5] and references therein). They
derived the following extended relationship:

+divq=0. (2)

p=—Fo(S) + f(S,0:9), (3)

where f is an unspecified function and P is decreasing in S. Such relation-
ship includes dynamic effects and reduces to the classical relationship in the
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equilibrium situation. This kind of relationship could be also found in the
classical book by Barenblatt et al. [1]. Furthermore, in the paper [6] dy-
namic capillary pressure effects occur as upscaling of two-phase flows. The
same type of equations can occur in models that use Classical Irreversible
Thermodynamics or Extended Irreversible Thermodynamics.

The most simple way of accounting for dynamic memory effects is the
following modification of the capillary relation:

p = —Pc(c) + 10 (4)

where 7 > 0 denotes the dynamic capillary coefficient. This coefficient may
depend on moisture content as well as on properties of the porous medium.
Experimental studies of the dynamic effect are reported in [27], [28], [29]
and [30], where also the values of 7 were estimated. We suppose it constant.

After inserting (4) into the equations (1)-(2), we get the following non-
linear degenerate pseudoparabolic equation:

e = div {k (c) ( — PL(c) Ve + 7V + en) } , (5)

where all constants except 7 are set to be equal to 1.

Mathematical study of pseudoparabolic PDEs goes back to works of
Showalter in seventies (see [26] and subsequent works). Nonlinear diffusion
equations with a pseudoparabolic regularizing term being the Laplacean of
the time derivative are considered in [23] and in [24]. Global existence of a
strong solution is proved by writing the problem as a linear elliptic operator,
acting on the time derivative, equal to the nonlinear diffusion term. In such
situation, the linear elliptic operator, acting on the time derivative, could
be inverted and then the standard geometric theory of nonlinear parabolic
equations (see e.g. [18]) is applicable.

In our situation the dynamic capillary effects in unsaturated flows are
described by a degenerate non-linear second order elliptic operator, acting
on the time derivative, at the place of the Laplacean. The invertibility of
this nonlinear elliptic operator depends on the solution itself. Importance
of the model for multiphase and unsaturated flows through porous media
motivated a number of recent papers. Mostly they deal with the travelling
wave solutions. In this direction we mention the paper [19], where Hulshof
gives a detailed study of possible travelling wave solutions and in particular
of the behavior of such travelling waves near fronts where the concentration

is zero. Further studies of the travelling waves solutions to the equation (5)
3



are in the papers [8] and [7]. For small- and waiting time behavior of the
equations one can consult [20].

Study of the capillarity limit for the linear relaxation model of the dy-
namic term is in [11]. It is important to mention that it leads to the
Buckley-Leverett equation with discontinuous solutions which do not satisfy
Oleinik’s entropy condition.

Nevertheless, the study of existence of a solution to the equation (5) was
not undertaken. For the nonlinear model from [16] there are only papers [4]
and [5], where the non-degeneracy was supposed and existence is local in
time. Another existence result, also local in time and for a related equation,
is in the paper [10], by Diill, where a related pseudoparabolic equation
modeling solvent uptake in polymeric solids was studied. Diill proved the
short time existence of a solution for the problem in R, supposing non-
negative compactly supported initial datum. In the above quoted works by
Beliaev and Diill, the problem was written as a system containing a linear
elliptic equation and an evolution equation. Nevertheless, it is not easy to
see how to get estimates global in time with such approach.

Finally, let us mention existence and uniqueness results in [25], for quasi-
linear pseudoparabolic equations with degeneration in the time derivative
term and including memory terms.

We consider the equation (5) in a an open, bounded and connected
domain 2 C R", with Lipschitz boundary 0€2. We decompose the boundary
99 into Dirichlet part 9pQ and Neumann part On (2, with 9Q = 0p,QUINQ
and OpNINQ = (. We suppose that OpSQ is measurable with H"~1(9p) >
0. Let Qr =Q x (0,7), T > 0.

Following the classical textbook [3], we are looking for a solution to the
equation (5) satisfying the following initial-boundary conditions:

c=cp on I'p=0pQx(0,T1), (6)
—k(c) (= P.(c)Ve+7Vdc+e,) -v=R on I'y=0yQx (0,T), (7)
c=ci(x) onQQ, (8)

where (0,7"), T > 0, is the time interval, v is the outer normal of Q, R is
the given flux, cp is the given moisture content at I'p and ¢; is the initial
moisture content.

Our goal is to obtain a global existence of a weak solution, for any time
interval, in analogy of the study in [22] of a similar 1D model, describing
sequestration of the carbon dioxide in unminable coal seams. Result of this
type were obtained in [2] for a degenel;late pseudo-parabolic regularization of



a nonlinear forward-backward heat equation. Asin [22], we observe that our
PDE allows a natural generalization of the classic Kullback entropy which
is given by £"(p) = 1/k(p). Following [21], we will use £'(p) as a test
function, with the hope to obtain a convenient a priori estimate. Formal
calculation gives the equality

8t/ (E(c) + g]Vc\Q)dx — / PL(c)|Vc|*dr = low order terms.  (9)
Q 0

This estimate has remarkable property that gradients are not multiplied by
k. Nevertheless, it is typical for unsaturated flows that k(0) = 0 and that
— P/, tends to infinity when ¢ tends to zero. These degenerate coefficients
and presence of the initial and the boundary conditions lead to unbounded
non-integrable £. The equality (9) cannot be directly used and we can not
follow the approach from [13] to get the entropy estimates. As in [22], we
have to regularize and then to obtain the entropy estimate and an additional
estimate for the time derivative for the regularized problem. Consequently,
our calculations are more complicated than in the literature.

Study of the model requires to precise assumptions on the coefficients
and on the data:

(H1) After [3], we suppose that there are constants § > 0, Cy > 0, and a
non-negative function f € C3°(R) such that & is given by

Ck Zﬂ

k(z) = 150770 z €[0,1]. (10)

Typical exemple is given by the Brooks-Corey relation
k(z) = Cpz¥/A3, (11)
where A > 0 is the Brooks and Corey exponent.

(H2) Concerning the capillary pressure, we deal only with its derivative.
After [3], we suppose that there exist A > 0, C, > 0, M,, > 0, and an
arbitrary non-negative function g € C;j°(R) such that —P/, is written

as \
Cpz

_p _
c(2) 14+ M, 2* g(2)

Typical exemple is given again by the Brooks—Corey relation

z € [0,1]. (12)

~PL(z) = Cpr A, (13)
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where A > 0 is, as above, the Brooks and Corey exponent.

Since we will construct a non-negative solution, there is no need to
extend — P/, to (—o0,0). Extension for z > 1 is obvious.

(H3) The product of the functions k and P/, is bounded on [0, 1]. Conse-
quently, 8 > A. We extend k and P/ to (1,+00) by their values at
z=1.

(H4) We assume that cp € CH([0,T]; H'(Q)), 0 < cpmin < cp(z,t) < 1
a.e. on Q. The initial condition ¢; belongs to H'(Q2) and 0 < ¢; <1
a.e. on ). Keeping cp strictly positive is essential for obtaining a
priori estimates. Similarly, we will impose in (H6) on initial data to
be non-zero almost everywhere.

(H5) We suppose that the flux on dy{2 verifies

R(x,t,2) = Ro(z,t) ((2); Ro € CHT'y x [0,77))), with Ry > 0;
CeCER), ((z)>0, for z>0, ¢(0)=0,
and z((z) > 0 for z < 0. (14)

It is important to have R compatible with degeneration of the liquid
phase.

We introduce now the definition of a weak solution. We have

Definition 1. Let
V =(z€ H(Q)| zlopa = 0). (15)
Then the variational formulation corresponding to the problem (5) -(8) is

Find c¢€ H'(Qr) such that 0<c(z,t) a.e. onQr;
c—cp € L*(0,T;V), k(c)Voe € L*(Qr), and satisfying

/ /c—dxdt—/ () v(z, 0) dx+/ / Ruvdl'dt
N
//Tk’ V (0c) Vvdxdt—// ¢)PL(c)VeVoda dt
/ / ¢) Oy, vdzx dt = 0. (16)

for allv e HY0,T;V) such that v|—r =
6



In order to prove existence of at least one weak solution for problem (16),
we need a regularized problem. It corresponds to the regularized coefficients
k and P, given by

ko(2) =k(e+2%) and PL(z)=Pi(e+z2%), zeR, (17)

with € > 0 and 2" = sup{z, 0}.
Now we introduce the definition of a weak solution for the regularized
problem by

Definition 2. The variational formulation corresponding to the reqularized

problem (5) -(8) is

Find c. € H'(Qr) such that c. — cp € L*(0,T; V), V. € L*(Qr) and satisfying

/ /ce dxdt—/ i(x) v(z,0) dx+/ / Ruvdl'dt
BN
+/ /Tk5<CE)V(atCE>VUdZ’dt—/ /ks(CE)PéE(CE)VCEV’dedt
o Ja . o Ja
+/ /k(cg)(?xnvda:dtzo. (18)
o Ja

for allv € HY0,T;V) such that v|—r = 0,
The results we prove in the paper are the following:

Theorem 3. Under the hypotheses (H1)- (H5) there is a weak solution c.
for the regularized problem (5) -(8), satisfying (18).

Theorem 4. Let us suppose the hypothesis

(H6) The initial moisture content satisfies the finite entropy condition
g>2 and /c?_ﬂ(x)dx < +o0. (19)
Q

Under the hypotheses (H1)- (H6), there is a constant C' > 0, independent
of €, such that every weak solution c. for the regularized problem (5) -(8),



satisfies :

ez || oo o2y < Ce®%; meas {c. <0} < Ce’~2 (20)
[ (le<] + 5)2_BHL°°(O7T;L1(Q)) <G f>2 (21)
Vel Lo o.020)) < C (22)
10wcellr2@r) < C (23)
[VE(c)Vored| o,y < C (24)
v ["V-reow|  <c )

0 L2(Qr)

where ¢ = inf{c., 0}.

Theorem 5. Let us suppose the hypotheses (H1)-(HG6). If, in addition,
the exponents 3 and \ verify

G>A>4, forn=1,2. (26)
10
G>A>2, §+§<)\, form =3, (27)

then there is a weak solution for the problem (5) -(8), satisfying (16).
Remark 6. We note that the condition (27) implies X > 5 for n = 3.

It would be interesting to have L*-bounds for weak solutions. Physical
moisture content should be always smaller or equal to ¢,, consequently the
dimensionless ¢ should be element of [0, 1].

Such estimates for pseudoparabolic equations exist in the literature. A
classical reference is the paper [9] by DiBenedetto and Pierre, with general
comparison and maximum principle for a large class of pseudoparabolic
equations. Nevertheless, due to the position of the nonlinearity, our equa-
tion can not be written as a time derivative of of an elliptic operator applied
to the solution equals an elliptic operator of the solution, and getting L°°-
bounds, using methods from [9], is not clear.

Value ¢ = 1 corresponds to the completely saturated flows, where we
have only the liquid phase. Modeling of the transition to the completely
saturated regime is out of scope of this paper. Note that in our situation
introducing Kirchhhoff’s potential does not solve the difficulty. Our model
is consistent with the single phase flow only for ¢ = 0. In this case we can
suppose Pc(1) = 0 without loosing generality and we have the following

result
8



Theorem 7. Let us suppose the hypotheses of Theorem 5. In addition let
g=0, —=Pc(ep) + 0ep <0 and Po(1) = 0. Then there is a weak solution
for the problem (5) -(8), satisfying (16) and such that c(x,t) < 1 a.e. on

Qr.

2. Proof of Theorem 3

In this section, we will establish the existence of a weak solution for the
regularized problem (5) -(8), satisfying (18).
It is easy to see that

0 <mp < ke(S) < [|K]loo, (28)
0 <mrp < ke Peo(9) < [k Poloo- (29)

Constants m;, and myp depend on .

2. STEP: Galerkin approximation‘

We solve the problem (18) by introducing the corresponding approxi-
mate problem. Let (e;);en is a basis of V' and let Viy = span {eq,--- ,en}.
The Galerkin approximation for the problem (18) reads as follows:

N
Find ¢y =c¢p+ Zozj(t)ej(x), a; € C*0,T ] such that

J=1

/8tCEN€l d:ic—l—/ Re; (Jll“—/k8 Pl (cen)VenVe dz

Q NG Q

+/Tk:5(c€N)V(8tc€N)Vel d:c—l—/k(cEN) O, erdr =0, (30)
Q Q

for all I € {1,..., N} and satisfying the initial condition
cen(0) = ep(x,0) + My (¢; — eplizo) (31)

[Ty is the projector on the finite-dimensional space Vy.
We can rewrite (30) as

dt
ak(o) :(ekuci_cD|t:0)7 k=1,...,N.

9

{ A(0)™ — B(a)a+ Fla.t), (32)



where

Alyj:/ej eldx+/7k€(cgN)VejVel dx (33)
Q Q
B :/kE Pl (ccn)Ve;jVe dx (34)
Q
Fl:/k€ Pl (con)VepVe dx — Rey dI‘—/@thel dx
Q Ty Q
—/Tk‘g(ceN)V(ath)Veldx—/k(cEN) Oy, e dz dt. (35)
Q Q

Obviously, the matrix A = A(«) is symmetric positive definite matrix,
depending smoothly on . As F' = F(a,t) and B are continuously differ-
entiable functions of o and continuous functions of ¢, the Cauchy-Lipschitz
theorem implies that

Lemma 8. There ezists Ty > 0 such that the problem (30)-(31) has a
unique solution belonging to C1([0, Tx |; V).

‘3 STEP: A priori estimates for the regularized problem‘

Proposition 9. Under the assumptions (H1)-(H5), the solution of the

approzimate problem (30)-(31) exists for all times T < +oo and belongs to
CH[0,T ]; V).

Proof. We test (30) by 0;(c.n — ¢p) and obtain

/ (Orcon ) da — / Oicon Osep da + / ROy dl’ — / RO,cp dl
(9] Q ONQ2 ONQ

—|—/Tk’g(CEN)V(atCEN)V(atCEN)d{E—/7'k‘a(CEN)V(atCEN)V<8tCD)d.’E+
Q Q
/ k(con) B Op(ca — cp) dax — / ke Pl (con)Veon V (Ohcoy) da
Q Q
n / ke Pl (con)VeanV (Bhen) da = 0 (36)
Q

Next .
VCaN(t) — VCaN(O) B / 8§VC,3N d{,
0

10



and consequently

2 ) <

t
IVear(OlE < 20l + | [ 0
0 12(9)

t
C+Ct/
0

Now we use the assumptions (H1)-(H5), the estimates (28)-(29), (37) and
the Trace theorem (see [12]) to conclude that (36) implies

2
OeVean d¢ (37)

L2(Q)

/ (Dneon)2dz + / 7 ke (eon) |V (Brean )2z
0

Q

Ik Pl , [ 2
< C+C—————=t ‘V(agcgN)l dx df, (38)
0 JQ

my

Using Gronwall’s inequality we obtain from (38) that

max / IV (Bheon) 2z < C. (39)
Q

0<t<Tn

Hence the maximal solution for the approximate problem (30)-(31) exists
for all times T' < 400 and belongs to C*([0,T ]; V). O

We consider by now the problem on [0, 7], T > 0. A direct consequence of
the calculations from the proof of Proposition 9 are the following estimates:

Corollary 10. Under the hypotheses (H1)-(H5), there is a constant C
independent of N such that
IVeen Lz, 7 2@ < C (40)
|0scen |l 20,7 2(0)) < C (41)
1V ke(cen)V (Oecen ) 20, 7 L2 < C (42)
Proposition 11. Under the hypotheses (H1)-(H5), the solution c.n of

the approzimate problem (30)-(31) converge to a function c. € HY(Qr),
OVe. € L*(Qr) , satisfying equation (18) in the limit when N — +o0.

Proof. By the weak compactness and by the Aubin-Lions compactness the-
orem we can extract a subsequence {c.y}, denoted again by the same sub-

11



scripts, and ¢. € HY(Qr), ;Vc. € L*(Qr) such that we have

cen — ¢ weakly in L*(Qr)

Ve.y — Ve weakly in L*(Qr)

Oicen — Opc. weakly in L?(Qr)

V (Oicen) — V (04c.) weakly in L*(Qr)

cen — c. strongly in L*(Qr) and a.e. on Qr,

when N — oo. It is straightforward to prove that the limit function c.
satisfies equation (18) and the initial and boundary conditions. O

3. Proof of Theorem 4

We test the variational equation (18) by

I
1‘"/@ e <

1 is linked to the regularized entropy, corresponding to 1/k.(c.). We get

//atcgf dgddw//m / dgdl“dt

./L/Tk @Q“%<2>‘k225”“dt

_/ /k’a(Cs)Pés(Ce)VCs(kv(z) - kzzz))dx dt

&E cE Oy CD
n nCD Y 1 dt = 0 43
/ / " len) (43)

Now, we focus on the first term in (43). It transforms as follows:

e [T e[t eds | de
aﬁémwé“me L e teney @

It is natural to set now for the regularized entropy density

v vode v ede
— du = _
) LLmau“wm%(wm




Nevertheless we should be careful with its behavior when € — +0. By (10),
we have 1/k.(u) = (¢ +u)™?/Cy + O(1), 1 > u > 0. Consequently, for
1 > u > 0, the principal part of the entropy density is

c/% d¢ _/%6%::@wfﬁﬁ+W—%%@rHV”—¥”
“ep ke(€) S0 Ke(€) Ce(1=p)(2-5)

+O(1).
(45)
Now we set for the entropy density &.(v) = V. (v) + G-(v), where

((uw?e™®  w{(e+cp)F —e7F} 2P
206, T GB-n Ga-pE-A)
(ute)* "+ (8 —2ulcp+¢)'""
(u—1)*(1+e)” u 1- 1-
20k +C’k(ﬁ—1){(€+0D) -
(I+e)* P+ (B-2)1+e)7
Ce(1-0)(2-0) ’

for u < 0;

, for 0 <u<1,;

for u > 1.

(46)
and G, is a smooth bounded real function on R, bounded uniformly with
respect to €. We note that

( u28—6 82—5

20 T Ga-pe-p Y

(u+¢g)* 7P
Ce(1-0)(2-0)

(u—1)%(1+¢)"" N (1+¢)*F
( 2C; Ce(1=5)(2-5)

and that UO(u) > C(|u| +¢)*7P.

U, (u) > Vo(u) = for 0 <wu <1;

for u > 1,

(47)

13



Next we insert (46) and (44) into (43) and obtain

/Sg(ca(x,t))das+ /]Vca(a: t)] dx—/ /Pca c.)|Ve|? do dt =
Q

/5(())dx—|— /|VcZ |dx—//cgatD
// e(ce) PCa c.) Ve Vep dr dt — // / dth
CD aNQ ¢p
Cs Cs
—/ / &Encsd:cdt—l—/ / Oy, cp dx dt

0 q k=(cp)

/ / V(0ce)Vep dx dt (48)
We note that

/Se(ci(a:))da: <C(1 —I—/c?ﬁ(x)dx%—/ﬂci(x)céﬂ(x,O)d:r) < +o0, (49)

by the hypothesis (H6)). Next using the hypothesis (H5) we have

//aNQ / d§ dth>0

Now using the Cauchy-Schwartz mequahty7 (49) and hypotheses (H1)-
(H6) we find out that (48) implies

t Ce 2
(e dx+z/Vc€2dx+ v/ — P _(£)de| dudt
[ werar g [vepars [ v [0y~
t
< () +6 / / 7 he(c) [V (00 da dt, (50)
0 Q
where d > 0 is small.

Our next step is to test the variational equation (18) by dyc. — dycp. We

get
t t
/ / Oyce (Oyce — Opep) dx dt + / / R (0yce — Opcp) dl dt+
0o Ja 0 Joya

¢ t
/ / T ke(ce)V (04 )VOy(ce — ep)dx dt + / / k(ce) Oy, Or(ce — cp)dx dt
0 Jo 0 Jo

t
—/ / ko(ce)Ph(cc)Vee V(e — Oyep)dadt =0 (51)
0 Jo
14



In (51) only non-trivial estimate is for the boundary flux. It reads
t t
| / R Oy(c. — cp)dT dt| = | / Ro(@, )0(c- — cp)C(c.) dT dt]
oNQ 0 ONQ2
t
9//.mmnmmmwﬂm+
oONQ

ce(t)
R 0 d dl’ R, dé dI’
e /‘c edr |+ | d%ﬂA ¢(€) dedl |+

ONQ2

ce(t)
yé A;Qadacusyé ¢(€) dedrde] < C. (52)

Using the hypotheses (H1)-(H6), the Trace theorem (see e.g. [12]), (52)
and the Cauchy-Schwartz inequality, we obtain the following inequality

/t/ (0tcg)2dxdt+/t/Tka(ca)|V(8tca)|2dxdt§ C(1+
v [ -]

(LEA N

dx dt + sup /|VCE]2 dz). (53)

te(0,T)

By (50) we have

VA%V—ﬂAOM

t
§C+5/ /Tkg(ce)\V(ﬁtcg)\zdxdt with small 0. (54)
0 Jo

dx dt+ sup /[VCE\Q dx

te(0,T)

After inserting (54) into (53), we conclude that there exists constants inde-
pendent of € such that (23)-(25) hold true.

Inserting (25) into (50) gives the estimate (22). Finally, (47) gives the
entropy estimate (21) and the approximative positivity estimate (20). This
proves Theorem 4.

4. Proof of Theorem 5

For passing to the limit ¢ — 0, we miss only an estimate on V(0,c.) in
L™(Qr), for some ¢ > 1, independent of ¢.

15



Proposition 12. Let n < 3 and let us suppose the hypotheses (H1)-(H6).
Then under the assumptions (26)—(27) any weak solution c. for the regqular-
ized problem (5) -(8), satisfies

||V(at05)||Lro(QT) <, with 1y € (1, 2), (55)

where the constants C' and ry do not depend on €.

Proof. First, by (12) we have —P/(y) = C,y > + O(1), y > 0. Then the

condition sup —k(y) P5(y) < +oo implies that
v

B> A (56)
Next we note that
Ph(e + cHIVee|* = Phle + DIV + Pole)| Vel P

where ¢ = sup{c., 0}. Hence estimate (24) reads

~ [ Pher Ve dd— [ PLONE st <C

T T

o
The leading order part of / \/—PL.(§) d€ is
0

[ ooy = et ey oy
0 1—)\/2

Therefore instead of considering

" +
Ce /C Ce
/ \/ —PL.(§)dE  we take the function ﬁ 51’\/2—|-/ \/ — P (§)dE.
0 - 0

and the estimate (25) implies
V(ct+¢e)' ™ e LX(Qr). (57)

Next we use that ¢ = ¢p on I'p and (57) and Poincaré’s inequality for
H'(Q) (see e.g. [12]) imply

(cF+e)' 2 eléﬂw, T; H'(92)). (58)



Now we apply Sobolev embedding theorems (see again [12]) and obtain

(cF+e)? e LX0,T;0(Q)) for n=1, (59)
(cF4+e) 2 e L¥0,T; L"(Q)), Vre (1,400), for n=2, (60)
(cF +e)'? e L¥0,T; Ln—2( ), for n>2. (61)

By the entropy estimate (21), (¢f + €)27% € L>(0,T; L*(Q)), and we
would like to conclude that (21) and (58) imply k-7 € L'(Q7) for some
~v > 1. Idea is to achieve this integrability by interpolating between (58)
and (21). We will considered separately the cases n = 1,2, and 3, respec-
tively.

We start with the case n = 3 and we undertake to estimate the integral

/(c;r + &) "Pdx with v > 1. For 6 > 0 > 0, we use Holder’s inequality
Q

6 6
with p = 7 and p; = 6= to obtain the estimate

[l(cj + E)_'Yﬁdx — /{;(C;— + 6)(1_>\/2)0(C: + 8)(2—6)91dx
<( / (e + )1 /25dz)/5( / (cF 4 £)@P601/(6-0) gy (6-0)/6
@ Q

Due to (21), we have ¢; =1 — 6/6. Next, from (61) with n = 3, we have
(/(c;r +¢)I=MB0q) 3 e L0, T),
Q

and we find that § = 2. Finally, we see that (21) and (58) imply

T T
/ /(c;r + 5)*75 dxdt < / (/(cj + 5)(17’\/2)6d3:)1/3dt .
0o Jo o Jo

max /(c;r + &) Pdr < +o0
0<t<T [,

The above calculation gives us ~:

A 2 10 20
—Af=1-=)24+42-0)z-=——-A— —
Therefore v > 1 if and only if 3 > A > 2 and
-1 .10 20 10 g
— (== —— 1 = —+=<A 62



If n = 2, we apply Holder’s inequality with arbitrary finite » > 2 and
with p =r/0, 1/py =1—0/r. Again we get § = 2 and 6; = 1 — 2/r.
Hence now

2 4

B=(1-3)2+@-H-2)=4-2-A-p0-2). ()

In order to have v > 1, we conclude that for n = 2, A and (3 should satisfy

6> X\>4.
For n = 1, from the estimates (59) and (21) we get

/ (cF + &) Pdy — / (cF + e)I=MD2(t 4 )28y
Q Q

< (max(cl + 8)1)‘/2)2/(C;r +¢)*Pdr € L'0,T)
€2 Q

In order to have v > 1, A and 3 should satisfy
—ypP=4-A=-pB< =0 ie [>A>4. (64)

Now we are in situation to establish an estimate in LI(Qr), ¢ > 1, for
V(0sc.). It follows by applying Holder’s inequality:

T T
/ / |V (Osce)|dz dt = / / |22 ¥ (0hc.)|" ko9 da dt
0 Q 0 Q

T T
<( / / ke |V (Ohc.) [P ) - ( / / ko0 gy g1 (65)
0 Q 0 Q

. 2(3\ + 28 — 10)
For n = 3, (62) gives ¢(3) = 3215510

that there exists 7 > 2 such that A > 4 + 2(8 — 2)/r. Then using (63), we
obtain ¢(2) =24 - A= F+2(6—-2)/r)/(4 = A=28+2(6—2)/r) € (1,2).
Finally, for n =1, we have ¢(1) =2(4 — A —3)/(4 — X —20) € (1,2). Now
k29?9 ¢ [Y(Qr), for ¢ = g(n) defined above and (55) holds true. O

. Forn=2,3>\>4implies

Now the estimates (20)-(25) and (55) imply that there exists a subse-
quence of ¢., denoted by the same subscripts, and ¢ € HY(Qr), 8;Vc €
L™ (Qr), for some 1y € (1,2) such that

c. — ¢, strongly in  L*(Qr)
c. — ¢, weakly in  H'(Qr) (66)
Voic. — Vo, weakly in  L™(Qr),

c =inf{c.,0} — ¢ =0, strongly in L*(Qr).



Next the estimate (24) implies that, after passing to a subsequence,

Vko(c.)VOc. —q weaklyin  L*(Qr), ase— 0.

Furthermore, VOic. — Vo,c weakly in L™(Qr) and \/k.(c.) — +/k(c)
strongly in L"(Qr), as e — 0, for all » < co. Hence q = /k(c)Vi,c €
L™(Qr), for all r < 1o, and 1/k(c)VOsc € L*(Qr).

It is straightforward to check that ¢ is a weak solution for the problem
(5) -(8), satisfying (16). This completes the proof of Theorem 5.

5. Proof of Theorem 7

Let p = —Pc(c) + 70,c. Then p satisfies the variational equation

/t/pvdxdﬁJrT/t/aNQRvdFd&L
// )VpVodr dE = — //Pcvdxdf (67)

for all v € L*(0,T; V).

Next we test (67) by py and get p <0 a.e. on Q7.

Therefore we have dic < Po(c) and ¢ € C[0,T] a.e. on Q. Let us
suppose that at the instant ¢ = t; ¢ reaches value 1 on a subset of € of
positive measure. ¢ is a continuous function of ¢ with values in L?(Q2). If it
crosses the value 1 after reaching it for ¢ = ¢;, then

e t) — elaty) < %/ Pole(z, €))dé =0

t1

for x from a subset of {2 of positive measure. This contradicts the hypothesis
that ¢(t) > 1 and therefore ¢(x,t) < 1 a.e. on Q7 which proves the Theorem.
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