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Abstract

The aim of this work is the numerical study of Richards equation, which models the
water flow in a partially saturated underground porous medium under the surface. We
propose a discretization of this equation that combines Euler’s implicit scheme in time and
spectral methods in space. We prove optimal error estimates between the continuous and
discrete solutions. Some numerical experiments confirm the interest of this approach. We
present numerical experiments which are in perfect coherence with the analysis.

Keywords: Richards equation, spectral methods, space and time discretization, a priori
analysis.

1 Introduction

The mass conservation equation:
80 (h,) +V -a. =0,

which comes in form of volume conservation assuming the incompressibility of the fluid, and

Darcy’s law:
Aw = K (0(hy,))V(h, + 2)

lead to the following equation, introduced by Richards in [22]
8té(hw) -V (Kw(@(hw))v(hw + Z)) =0, (1'1)

considered in its pressure formulation. Here, q, stands for the flux of water and h,, for the
pressure head. The coefficient © is the saturation, © is a perturbation of it, K represents



the conductivity and z is the height against the gravitational direction. This equation models
the flow of a wetting fluid, mainly water, in the underground surface, hence in an unsaturated
medium. In opposite to Darcy’s or Brinkman’s systems (see [21] for all these models), this
equation is nonlinear: Indeed, due to the presence of air above the surface, the porous medium
is only partially saturated with water.

The key argument for the analysis of problem (1.1) is to use Kirchhoff’s change of unknowns.
After this transformation, the new equation fits the general framework proposed in [1] but is
simpler. Thus, the existence and uniqueness of a solution to this equation when provided with
appropriate initial and boundary conditions are easily derived from standard arguments.

A large number of papers deal with the discretization of similar problems, see e.g. [12]
and [13] for finite element discretizations and also [10] for a finite volume one. More recently,
several discretizations of Richards equation have been proposed in [4], [11], [20], [25], [27], and
[29], see also [28] for a more general equation. All of them rely on a mixed formulation of the
previous equation, where the flux q,, is introduced as a second unknown. We recall this mixed
formulation and its well-posedness.

Problem (1.1) is usually discretized in time by Euler’s implicit scheme, we also use this
scheme for its simplicity. However, it seems that no spectral discretization of this problem has
been considered up to now. The aim of this paper is the study of a discretization that combines
the Euler’s scheme in time and a spectral method in space. We prove the well-posedness of the
discrete problem. Next, we establish a priori error estimates that turn out to be fully optimal.

We discuss finally an iterative scheme to solve the nonlinear problems resulting from the
discretization procedure. The algorithm we consider was introduced in [26] to construct an
effective iteration scheme for fast diffusion problems. It is also used in [19] for mixed finite
elements formulation including an implicit discretization of convection. We prove its conver-
gence for the problem that we consider. Some numerical experiments confirm the interest of
this approach.

An outline of the paper is as follows.
e In Section 2, we recall the variational formulation of problem (1.1) and its well-posedness.
We also write its mixed formulation.
e Section 3 is devoted to the description of the time semi-discrete problem. We recall its
well-posedness.
e In Section 4, we write the fully discrete problem and there also check its well-posedness.
e Section 5 is devoted to the a priori error analysis of the discretization.
e Some numerical experiments are presented in Section 6.



2 The continuous problem and its well-posedness

Let © be a bounded connected open set in R%, d = 2 or 3, with a Lipschitz-continuous boundary
012, and let n denote the unit outward normal vector to €2 on 9€2. We assume that 02 admits
a partition without overlap into two parts I'p and I'r, and that I'p has a positive measure.
Let also T' be a positive real number.

We use here the following Kirchhoff’s change of unknowns:

o K(2) :/ Ko (0(s))ds.
0
Indeed, by setting
u=K(h,), blu)=00K  (u), koblu)=K,00o0K *(u)

we obtain the following system, where the first line is equivalent to problem (1.1) for a specific
choice of © — ©:

a O+ Ob(u) =V - (Vu +ko b(u)ez> =0 inQx]0,T],
u=up on I'px]0,T7,
(2.1)
(Vu +ko b(u)ez> -n=f on I'px]0,T7,
ule=0 = ug in Q.

Here —e, stands for the unit vector in the direction of gravity. The unknown is now the quantity
u. The coefficients b and k are supposed to be known, and their properties are made precise
later on, while « is a positive constant. The data are the Dirichlet boundary condition up on
I'p and the initial condition ug on €2, together with the boundary condition f on the normal
component of the flux.

In what follows, we use the whole scale of Sobolev spaces H™(2), with m > 0, equipped with
the norm ||-|| gm (o) and seminorm |-|gmg). For any separable Banach space £ equipped with the
norm ||-|| gz, we denote by €°(0, T; E) the space of continuous functions from [0, T'] with values in
E. For each integer m > 0, we also introduce the space H™(0,T'; E) as the space of measurable
functions on )0, 7 with values in E such that the mappings: v ~ [|0fv]|g, 0 < £ < m, are
square-integrable on |0, T'[. Finally, we need the spaces L>(€2) and L (2x]0,T) of essentially
bounded functions on © and Qx]0, T, respectively. We are led to make the following assump
concerning the coefficients and the data.

Assumption 2.1.
(i) The mapping b is of class €1, non-decreasing and globally Lipschitz—continuous on R;
(i) The mapping: x +— kob(x) is continuous, bounded on R and satisfies for a positive constant
Ck
Vzy € R,Vay € R,  |kob(zy) —ko b((Eg)|2 < ¢k (b(z1) — b(x2)) (w1 — @2); (2.2)

(iii) The function ug belongs to H*(£2);

(iv) The function up admits a lifting, still denoted by up for simplicity, which belongs to
L2(0,T; HY(Q)) N H*(0,T; L?(2)) and satisfies up(-,0) = ug;

(v) The function f belongs to H'(0,T; L*(TF)).



In order to take into account the boundary condition on I'p, we now introduce the space
HEH(Q) ={ve H'(Q); v=00nTp}. (2.3)

We denote by Hgl(Q) its dual space and by (-,-) the duality pairing between HBl(Q) and
H$ (). Next, we consider the following variational problem
Find w in L*(0,T; H'(Q)) with dyu in L*(0,T; Hy'(Q2)) such that

u=up onIlpx]0,T] and Ulp=0 = up in Q, (2.4)
and, for a.e. t in ]0, T,

Vv e Hp(Q), (Ol t),v) + (0b(u)(-,1),v)
—|—/ (Vu +ko b(u)ez> (x,t) - (Vo)(x)dx = f(r,t)v(r) dr.
Q

I'r

(2.5)

From now on, we assume that the partition of 92 into I'p and I'r is sufficiently smooth for
2(QUTF) to be dense into H}(2) (sufficient conditions for this are given in [3] for instance).
Then, problem (2.4) — (2.5) is fully equivalent to system (2.1) (in the distribution sense). We
refer to [[15],§2.1] for a detailed proof of the next result relying on the monotonicity of the
function b.

Theorem 2.2. If assump 2.1 is satisfied, problem (2.4) — (2.5) has a unique solution u. More-
over, the quantities Oyu and dyb(u) belong to L*(0,T; L*()).

To go further, we prove a stability property of the solution u exhibited in Theorem 2.2.

Proposition 2.3. If assump 2.1 is satisfied and moreover

— the mapping k is of class €' and globally Lipschitz—continuous on R,

— the function up belongs to H'(0,T; H*(Q)),

the following estimate holds for the solution u of problem (2.4) — (2.5), for all t in ]0,TY],

t
2 2
o [ 100ute5) R ds + O o 28)
Se(l+ HuDH%il(O,t;Hl(Q)) + ||fH12‘Il(O,t;L2(FF)))’
where the constant ¢ only depends on o and T .

Proof: We set:
u(x,t) = up (%, t) + us(x,t), be(w) = b(up + w).

Thus, it is readily checked that u. belongs to L2(0,T; H}(2)) and satisfies
Vv € HB(Q% a(@tu*(~,t),v> + <8tb*(u*)(7t)av>
+ / (Vu* +Vup + ko b*(u*)ez>(x,t) - (Vo)(x) dx
Q

= —a{Owup(-,t),v) + g f(r, t)v(r)dr,

Next, we formally take v equal to Opu.(-,t) (i-e., we use a regularization of it when necessary)
and integrate the equation with respect to t. Since b/, is nonnegative, this leads to (note that



u, vanishes at ¢t = 0)

t , 1 , t
a/o ||8tu*(-,s)|lL2(Q) ds+§|u*(-,t)|H1(Q) < —/0 /Q(VUD)(X,S) - (VOus ) (x, s) dxds
—/ /(k‘ob*(u*)ez)(x,s) - (VOruy)(x, s) dxds
0o Jo . .
—a/ <6tuD(-,s),8tu*(~,s)>ds—|—/ f(7,8)0pus (T, s) drds.
0 0 Jre

To handle the third integral in the right-hand side, we use Young’s inequality. To handle the
other ones, we integrate by parts with respect to ¢. All this yields

t
o 2 1 2
5/ )y -+ 3 o
< up (- 8)] 3 ey [ G s s +/ /(V@tuD)(x,s) - (V)(x, 5) dxds
0 Q

+/0 /Q(k; 0 b)) (ux) (%, 8)(Oprup + Opus ) (x, s)e, - (Vuy)(x, s) dxds

«
+elua (s ) + §||8tUD||2L2(0,t;L2(Q))

t
Fe Itz |u*(-,t)|H1(Q)—/ / OLf (T, s)ux (T, 8) drds.
0 Jre

Since k' and b are bounded, we conclude by using appropriate Young’s inequalities and the
Gronwall’s lemma.

In view of the discretization, we finally introduce a mixed formulation of problem (2.4) —
(2.5). To this aim, we consider the domain H (div, ) of the divergence operator, namely

H(div,Q) = {¢ € L*(Q)% V - v € L*(Q)}, (2.7)

equipped with the graph norm. Since the normal trace operator: ¢ — ¢ - n can be defined
from H (div, Q) onto H~2(99), see e.g. [[14], Chap. I, Thm 2.5], and its restriction to I'p maps

H(div, Q) into the dual space of HO%O(FF) (see [[? ], Chap. 1, Th. 11.7] for the definition of this
last space), we also introduce the space

Hp(div,Q) = {¢p € H(div,Q); ¢ -n=0o0nTp}. (2.8)

The mixed variational problem then reads
Find (u,q) in L*(0,T; L*(Q)) x L*(0, T; H(div,Q)) with d;u in L*(0,T; L*(Q)) such that

q-n=-—f onlpx]0,T| and ult=o = up in £, (2.9)

and, for a.e. ¢ in ]0,T7,

Yw e L*(Q), « /Q(atu)(x,t)w(x) dx—i—/g((?tb(u))(x,t)w(x) dx

9 (2.10)
Vo € Hp(div, ), /Qq(x, t) - o(x)dx — /Qu(x, t)(V - ¢)(x)dx
—I—/Q(k:Ob(u))(x,t)ez cp(x)dx = —(up(-,t), ¢ - n)r,,



where (-,-)r,, now denotes the duality pairing between Hz(I'p) and its dual space. The fol-
lowing equivalence property is readily checked, see [[4], Prop. 2.6].

Proposition 2.4. If assump 2.1 is satisfied, problems (2.4) — (2.5) and (2.9) — (2.10) are
equivalent, in the following sense:

(i) For any solution u of (2.4) — (2.5), there exists a function q in L?(0,T; H(div,Q)) such that
the pair (u,q) is a solution of problem (2.9) — (2.10);

(ii) For any solution (u,q) of (2.9) — (2.10), the function u belongs to L*(0,T; H*(Q)) and is a
solution of problem (2.4) — (2.5).

As a direct consequence of Theorem 2.2 and Proposition 2.4, if assump 2.1 is satisfied,
problem (2.9) — (2.10) has a unique solution (u,q). Note moreover that, in contrast with w, the
flux q has a physical meaning. Indeed, it is equal to

q=—-Vu—kob(u)e,, (2.11)

and thus coincides with the flux q,, in problem (1.1).

3 The time semi-discrete problem and its well-posedness

We now propose a time semi-discretization relying on the mixed formulation (2.9) —(2.10). The
next analysis requires hypotheses which are slightly stronger than Assumption 2.1 but still not
restrictive.

Assumption 3.1.
(i) The mappings b and k and the data ug, up, and f satisfy Assumption 2.1;
(i) The function k is Lipschitz—continuous on R;

(iii) The function up belongs to C°(0,T; H(12)).

Since we intend to work with non uniform time steps, we introduce a partition of the interval
[0,T] into subintervals [t;_1,t;], 1 < j < J, such that 0 =ty < t; < --- <ty =T. We denote
by 7; the time step t; —t;_1, by 7 the J-tuple (71,...,7;) and by |7| the maximum of the 7},
1<j<J.

As already hinted in Section 1, the time discretization mainly relies on a backward Euler’s
scheme, where the nonlinear term k o b(u) is treated in an explicit way for simplicity. Thus, the
semi-discrete problem reads:

Find (u/)o<j<s in L*(Q)"* and (q7)1<j<s in H(div,Q)” such that

qj~n=—f(~,tj) onl'p, 1 <5<, and u’ =wuy inQ,

and, for 1 <5< J,

Vw € L?(9),
w — i1 W) — b(ui—1
a/(f)(x)w(x)der/ (%)(X)m(x}dx
Q J Q j
+ ) (V- @) @u(x)dx =0,
Vo € Hp(div, ), /qu(x) - p(x)dx — /Quj(x)(v - ) (x) dx



It can be noted that this problem makes sense since both up and f are continuous in time.
We recall its well-posedness from [[4], Prop. 3.2] (note that this still requires the density of
D(QUTR) in HH(Q)).

Proposition 3.2. If Assumption 3.1 is satisfied, problem (3.1) — (3.2) has a unique solution

In analogy with Proposition 2.3, we prove a stability property of the solution (u/,q’) which
is needed later on.

Lemma 3.3. If Assumption 3.1 is satisfied, the following estimate holds for the solutions
(w?,q?) of problems (3.1) — (3.2), 1 < j < J,

(a iTmH

m=1

<c (\/E-l- \UO\HI(Q)
j 1 J 1
up(-ytm) —up (- tm—1) z 2
+(D 7l - o)+ (D lun (st ey)
m=1 m

m=1

(st )’ )

m=1

u™ — ym 1

1
||iz(9)) T+ W |1 ()

Proof: Setting as previously u/ = ul + up(-,t;), we observe that problem (3.2) can equivalent
be written as

Vv € H(Q), a<“17:11’v> n <b(u* +up(-1))) Tj’( Jru/:)(.,tj)),v>

+ / (Vasd + ko bud ez (x) - (Vo) (x) dx = (g7, v) + (1, v),
Q

where the quantities ¢/ and h7 are defined by

up(-tj) —up(-,tj_1) o)
Tj ’

(g7 v) = —a(
_<b(uz; +up(-t;)) = b(ul™ +up(-,tj-1))

(b, v) = —/Q(Vup)(x,tj) - (Vou)(x) dx + g f(r,tj)v(r)dr.

,'U>

Thus, taking v equal to ul — ui_l, noting that the quantity
(b(uf +up (-, £;)) = b(ud ™ + up(-st;)),ul — ui ™)
is nonnegative and using the formula
Vul - V(ul —ul™t) (|V(u3 —ul ™Y+ |Vul]? - |Vu1_1|2>,

together with the boundedness of the mapping k lead to

wl —ul ™!
* * j
QT Hif 1220 + |U |H1(Q) +35 |U —ul” \Hl(ﬂ)
1 1]2 i i i1 ; ui — u?fl
< §| 1) + (e 1M o @) lul — ™ o) + 75 HgJ”L?(Q)HiT. 2 )
J



By using the inequality ab < %(a2 + b?) and summing on the j, we obtain

um um— 1

J
« 1, .
3 > T ”7H%2(Q) + §|Ui|12ql(sz)
m j L
. 2 2
<cj+ 5—1 HhmHHBI(Q) + 2 Eﬂ: Tm ||gm||L33(Q)-

We conclude thanks to the definition of ¢/ and k7 and by using a triangle inequality.

Remark 3.4. From now on, we denote by co(7) the maximum of the quantities that appear
in the right-hand side of estimate (3.3), namely

co(r) = (V7 + fuolr o
+(i - ‘|UD(-7tm) _T:D(-,tm_ﬂ H%Z(Q))% (Z lun (., |H1(Q ) (3.1)

m=1
(Z It ).

There is no reason for the last terms in this quantity to be bounded independently of 7. As-
sumption 3.1 only implies that

Nl

co(T) < e V. (3.2)

4 The time and space discrete problem and its well-posedness

We assume that € is the square or cube | — 1,1[¢, d = 2 or 3, and we suppose that I'p is a
union of whole edges (d = 2) or faces (d = 3) of Q. In order to describe the discrete spaces and
for any triple (¢, m,n) of nonnegative integers, we introduce
¢ in dimension d = 2, the space P, () of restrictions to © of polynomials with degree < ¢
with respect to x and < m with respect to y,
e in dimension d = 3, the space Py, () of restrictions to © of polynomials with degree < ¢
with respect to x, < m with respect to y and < n with respect to z.
When ¢ and m are equal to n, these spaces are denoted by P, ().

We fix an integer N > 2 and we approximate L?(Q) by

Xy =Pn_1(Q). (4.1)
In analogy with [[18], Def. 7], the space which approximates H(div, () is defined by

PN’Nfl(Q) X ]P)Nfl,N(Q) ifd= 2,
Yy = (4.2)
Py no1,nv—1() X Py, vv—1(Q) X Py nv—1,n () ifd=3.

We also introduce the space
Ynr ZYNﬂHp(diV,Q). (43)

In order to handle nonregular functions b and k, as first suggested in [17], we possibly use
over-integration. We fix an integer M > N and, setting {y;0 = —1 and &5 = 1, we introduce



the M — 1 nodes &py, 1 < @ < M — 1, and the M + 1 weights ppri, 0 < ¢ < M, of the
Gauss-Lobatto quadrature formula:

1 M
V& € Poy_i(—1,1), / O(x)de = (Eari)pas (4.4)
-1 i=0

with obvious definition for the spaces P,,(—1,1). We also recall from [[5], Eq. (13.20)]the
basic property of this formula, which is needed in what follows:

M
Yon €Pu(=1,1),  llonllza—11) < D ehrEnidoni < 3llemlia s q)- (4.5)
i=0

Relying on this formula, we define the discrete product, for continuous functions ¢ and ¢ by

M M
Z Z ©(&nriy Enaj) 0 (Enriy Enaj) Prripa ifd =2,
=3 5% u
Z Z Z ©(&nriy Enrgy Enr )V (Enris Enry Enar) paripaej ek if d = 3.
i=0 j=0 k=0

Similarly, we define a discrete product (-,-)}? on I'p (recall that it is a union of whole edges
or faces of 2). Let Z); denote the Lagrange interpolation operator at the nodes of the grid

{(€nrir€0ry), 0 <dj < M} ifd=2,
Sar =

with values in Py (Q). Finally, let i%, stand for the Lagrange interpolation operator at the
nodes of ¥y NI, where I is either ' or I'p, with values in the space of traces of Py, () onto
T". The fully discrete problem reads:

Find (ug\,)ogjg(] in X]JVJA and (qg\,)lgjg_] in Y% such that

qgv cn=—i" f(,t;) onlg, 1<j<J, and ul =In_q1up in €, (4.6)

and, for 1 < j < J,

(ug\f — u?\f_l7wN)M + (b(ug\/') - b(ug\/'_l)
T . Ty )

Von € Ynr,  (dhson)m — (W, Von)nm + (In—1(k o b(uly Hes), on)m
‘ -

= —(UJDN7%0N ‘n);7,

Vwy € Xy, « 7wN)M+(V'qg\mwN)M =0,

| (4.7)
where we denote by u},, the function i\Pup(.,t;), 1 < j < J. The statement of this problem
requires some further pointwise continuity of the data, so that we are led to make the following
assumption.

Assumption 4.1.

(i) The mappings b and k and the data ug, up, and f satisfy Assumption 3.1;
(ii) The function ug belongs to H*' (), s > %;

(iti) The function up belongs to C°(0,T; H*2(I'p)), so > 452,

(iv) The function f belongs to C°(0,T; H*(I'p)), s3 > 45L.



We now intend to prove the following statement.

Proposition 4.2. If Assumption 4.1 is satisfied, problem (4.6) —(4.7), 1 < j < J, has a unique
solution (uwh, qy);-

Proof: We proceed by induction on j and we check successively the uniqueness of the solution,
next its existence. S .

1) Let (uy,ql) and (@, @) be two solutions of problem (4.6)-(4.7). Then the pair (u’, —
ﬁg\,, qgv — Eﬂ\,) satisfies:

V’LUNEXN,

- b(ul,) — b

N N;wN)M+((N) (N)
i A

Von € Ynr, (g — @ en)m — (U — @, V- on)m = 0.

o cwn)um + (V- (g — ay),wn)w =0, (4.8)

Then, we take wy = uzv — &ZV and pn = qg\, — (ﬂ\,. We sum the two equations and we use the
exactness of the quadrature formula and property (4.5). This yields

;Ilugv — 20 + lay — @i [z < *;(b(ugv) = b(ty), wy — Uy )m-
J J
Since, in dimension d = 2 for instance,
(b(uy) = (), uly = @)
M
= Z (b(ugv(fMi,§Mj)) - b(ﬂﬁv(ﬁm,fm))) (ufv(meﬁMj) - agvfMi,fMj)) PMiPM;)
4,j=0

and since the pys; are positive, we use Assumption 4.1 to derive:

iy — 320+l — e <0

J

So, (W, ) is equal to (@, &), for 1 < j < J. )

2) Proving the existence of a solution relies on Brouwer’s fixed point theorem. Let f(-,t;)
be an extension of f(-,¢;) in L*(92) by 0. From [[14], Chap. I, Corollary 2.8], there exists
X’ € H(div,Q) such that x/ -n = —iq2, f(-,t;), and

5 ez aiv, ) < ealli®2y fllzz(a0)- (4.9)

Thus, the function ng = In_1)X’ belongs to Yy and satisfies, thanks to an appropriate inverse
inequality, _
Ixh v,y < c2 N2 FCot) | mos (or)- (4.10)

Next, we define the mapping ¥ on Xy x Yy by, for any (wy,¢n) € Xy X Ynp,

U b(u
< V(un,qn), (wN, pn) >= CV(*JY,”WN)M + ( (T{V)va)M +(V-an,on)m
J J .
+(an, en)m — (un, V- on)m — R (wn, on)

10



where

j—1 j—1
u b(u

N ’wN)M+ (M
Tj

R (wn, on) = of — L, WN )M — (Vo wn ) — Oy o8 i
j .
—(IN]{Z o b(ug\,_l)ez, QON)M — (iyVDuD(.,tj), @N - n)M.

When providing Xy x Y with the norm of L?(Q2) x H(div, ), the mapping ¥ is continuous.
Since all norms on this finite-dimensional space are equivalent, it is also continuous when this
space is equipped with the norm of L?(2) x L%(Q)?. Moreover it satisfies

< \II(UN7qN)a (uNan) >= %HUN”%2(Q) + %(b(uN)ﬂuN)M + HqN”%2(Q) - Rj(uN7qN)a
whence

o a 1
< ¥(un,an), (un,an) > > ;HUNHQLZ(Q) + HQN||2L2(Q)d - Cj(;”“M&?(a) + ||QN||2L2(Q)d)2a
J J

where C} is given by
o j—1 j—1 co N2(14+a
Cy = 2l M) + s bl ez o) + 2= f | e
. -
Hk o b(uy ezllza@) + e N? lup (- t5) o2 (rp)
(here also, we made use of the inverse inequality ||qn||m(aiv,0) < ¢N? [lan|r2()a). It thus

follows from Brouwer’s fixed point theorem, see [[14], Chap. I, Corollary 1.1] for instance, that
there exists a pair (uly, ¢}y, ) such that

V(wn,on) € Xy X Yyr, < W(”ﬂn‘ﬂﬁ% (wn,on) >=0

and ‘ ‘
lunllzz@) + llan.llz20) < C;.
Then, the pair (u?v, qgv = qgv* + Xﬂ\,) is a solution of problem (4.6) — (4.7).

The previous proof does not lead to any appropriate bound for the solution (u?\,,q?\,)
However, we do not need it in what follows.

5 A priori error analysis

We evaluate simultaneously the errors due to the time and space discetizations. Indeed, even
if they require different regularity properties of the solution (u, q), proving them relies on very
similar arguments, more precisely on the theorem of Brezzi, Rappaz and Raviart, see [8]. Only
for simplicity, all this analysis is performed in the case f = 0 of zero Neumann conditions.

5.1 Some preliminary results

Let 7 denote the operator associated with the linear heat equation: For any data F in
L2(0,T; L?(Q)) and (ug,up) satisfying Assumption 2.1, T (F,ug,up) is equal to the solution u
of the problem

Find u in €°(0,T; H(Q)) N H*(0,T; L*(£2)) such that

u=up onIlpx]0,T] and Ult=g = ug in Q, (5.1)
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and, for a.e. ¢t in |0, 77,

Yo e Hp(Q), o [, 0wu(x, t)o(z)dx+ [, Vu(x) - Vo(x)dx

= [, F(x,t)v(x) dx. (5.2)
The well-posedness of this problem is obvious.
With this notation, problem (2.4) — (2.5) can equivalently be written
Flu) = u—T(G(u), ug,up) =0, (5.3)
where the mapping G is defined by
/g )(x, £)o(x, t) dx = —(Brb(u /kob )%, te. - Volx,t)dx  (5.4)

We first prove a further property of DF(u), where u is the solution of problem (2.4) — (2.5)
and D stands for the differential operator with respect to u. From now on, we set:

W = L>(0,T; H*(Q)) N H'(0,T; L*(Q)). (5.5)

Lemma 5.1. Assume that the mappings b and k are of class €* with bounded derivatives. If
the solution u of problem (2.4) — (2.5) is such that Oyu belongs to L™= (2x]0,T), the operator
DF(u) is an isomorphism of W.

Proof: The assertion of the lemma is equivalent to the well-posedness of the problem, for any
data F in L2(0,T; L*(Q)):
Find w in €°(0,T; H*(Q)) N H*(0, T; L*(Q)) such that

w=0 onTlpx]0,T] and wli—g =0 in €, (5.6)
and, for a.e. ¢ in ]0,T7,
Yo € HH(Q) / Opw(x, t)v(x,1t) dx—&—/Qat( '(ww)(x, t)v(x,t) dx 5
/(Vw + (ko b) (w)w)(x,t) - Vu(x,t)dx = / F(x,t)v(x,t) dx.
Q Q

We proceed in several steps, beginning with an a priori estimate of any solution of this problem.
1) First, we take v equal to w in (5.7) and integrate with respect to t. By noting that

/ O (V' (w)w) (x, s)w(x, s) dxds —/ (6" (u) (Dpu)w + b (u) (Byw)) (x, s)w(x, s) dx
0 Ja

Q

/b’ (x, t)w?(x, t) / (" (u)(Opw)) (x, s)w? (x, s) dxds,
Q
using the nonnegativity of b’ and a Poincaré—Friedrichs inequality, we obtain

w0l 2 T3 fo jw(-, ‘Hl(ﬂ ds
< 2/ / —b"(u)(x, 5)Ou(x, s) + (ko b) % (u)(x, s))w?(x, s) dxds

+e / 17l
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whence, thanks to Gronwall’s lemma,

lw( OIZ20) éc(u)/o 1F G 9)l1Z2 0 (5:8)

where all constants ¢(u) only depend on u (we do not make them precise for simplicity). Next,
taking v equal to dyw in (5.7), recalling that the function ¥’ is nonnegative, we obtain

t
||5tw( $)172(q) ds + [w(- )31 ()

/ /F x, 8)Ow(x, s dxds—/ /b” (x, 8)Opu(x, s) w(x, s)Oyw(x, s) dx ds

—/0 /Q((kob (Ww)(x,s) - Vouw(x,s) dxds.

Bounding the first term of the right-hand side is easy

t a 1 1
!//F@@&Mx@w@sf/W@Mwmam@+f/Hﬂwwhmm
0 JQ 4 Jo @ Jo

To handle the second term, we mainly use a Poincaré—Friedrichs inequality

|/ /b” (x, 8)Opu(x, s) w(x, s)Oyw(x, s) dx ds|
Q
< [ 100 oy ds o) [ ot ) s

Bounding the third term relies on an integration by parts with respect to t and also on the
Poincaré—Friedrichs inequality:

1 clu
|/ / (kob) x,s) - Vouw(x, s) dxds| < f\w(- t)ﬁ{l @t QHU)( t)||2L2(Q)

/W@w )3 gy ds + clu /w) )y ds

All this combined with (5.8) leads to

/||8tw Mz ds + 5 o) 3

/HF Myt +¢0) [ oo

By using the Gronwall’s lemma, we conclude that

t t
alnaMwmam@+mmm%@s4mﬂnnwmam@. (5.9)

2) Let (H,), be an increasing sequence of finite-dimensional subspaces of H} () such that
U, H,, is dense in H},(€2). It follows from the Cauchy-Lipschitz theorem [[24], Section 21] that
problem (5.6) — (5.7) with Hp(f) replaced by H,, has a unique solution w,, in €°(0,7;H,) N
H'(0,T; L*(Q)). Obviously, the sequence (wy,), satisfies (5.9), so that there exists a sub-
sequence, still denoted by (wy,), for simplicity, which converges to a function w weakly in
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L2(0,T; HL(Q)) N HY(0,T; L?(2)). Thus, the function w is a solution of (3.6) — (3.7) first for
any v in a fixed H,,, second for all v in H} () by density. This yields the existence of a solution
to problem (5.6) — (5.7).
3) Let w be a solution of problem (5.6) — (5.7) with data F' = 0. It follows from (5.8) that w
is zero, which implies the uniqueness of the solution of problem (5.6) — (5.7).

Even if the proof of this lemma is rather technical, it makes much simpler the remaining part
of the estimates. For simplicity, we also introduce the fully discrete space, i.e, the space W,
of functions which are affine on each interval [t;_;,t;], 1 < j < J, and such that their values in
t; belong to Xy . It is readily checked that this space is finite-dimensional and imbedded in W.

5.2 About the time discretization

From now on, we denote by u, the function which is affine on each interval [¢t;_1, ;] and equal
to u’ at each time ¢;, 0 < j < J, and also by q, the function which is equal to g’ on each
interval |t;_1,¢;], 1 < j < J. For each function v continuous on [0, T, we also introduce:
e the functions 7 v and 77 v which are constant, equal to v(¢;) and v(¢;_1), respectively, on
each interval |t;_1,%;], 1 < j < J,
e the function i,v, equal to the piecewise affine Lagrange interpolate of v at the nodes t;,
0<j<J

Let 7, denote the following semi-discrete operator: For any data F in €°(0,7; L?()) and
(ug,up) satisfying Assumption 3.1, T, (F,ug,up) is equal to the function w, associated with
the u/ solutions of

Find (v)o<j<s in H'(2)”T! such that

w =up(-,t;) onTp, 1<j<J and u’ =wy inQ, (5.10)
and, for 1 <5< J,

(L

Yo € HH(9Q), a/ﬂ (x)v(x) dx—|—/(V ) (%) (V- 0)(x) dx

T]‘ Q

(5.11)
= / F(x,t;)v(x) dx.
Q

We recall without proof three properties of this operator which are not completely standard,

but easy to prove.
(i) Stability: For any data F in ¢°(0,T; L(9)),

[ 7-(F,0,0)[|lw < cllmf Fllr20,7;0200)- (5.12)

(ii) A priori error estimate: For any data F in €°(0,T.L*(Q)) such that T (F,ug,up) belongs
to ¢1(0,T; HY(Q)),

(T = T7)(F,uo, up, f)llw

(5.13)
< CM% (||T(F, anUD)||<€1(0,T;H1(Q)) + ||FH<50(0,T;L2(Q)))-
(iii) Convergence: For any data F in €0, T; L?(12)),
lim_[[(T = 72)(F, 0,0)[ls = 0. (5.14)

|7|—0
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Note that, since the Euler’s scheme is of order 1, estimate (5.13) does not seem optimal, but it
is because we are working in a stronger norm than the usual norm.

The second equation in (3.2) yields that the solution (u?,q”); of problem (3.1) — (3.2)
satisfies ¢/ = —Vu/ — ko b(u?~1)e,. Thus, problem (3.1) — (3.2) can equivalently be written

‘FT(UT) = Ur — ﬁ(gT(u)au()qu) =0, (515)

where the mapping G, is defined by

/ G, (u)(x, o, ) dx
Q

= —(Oyir (b(w)) (-, 1), v) — A kob(m-u)(x,t)e, - (Vv)(x,t)dx.

(5.16)

5.3 About the space discretization

Similarly, we denote by un, the function which is affine on each interval [t;_1,¢;] and equal to
uﬂ\, at each time ¢;, 0 < j < J, and also by qu- the function which is equal to qgv on each
interval |t;_1,t;], 1 < j < J. It is readily checked that the function uy, belongs to the space
W, introduced at the end of Section 5.1. We also define the discrete operator Ty ,: For any
data F in €(0,T; L*(Q)) and (ug, up) satisfying Assumption 4.1, T, (F, uo, up) is equal to the
function ux, which interpolates the w); solutions of

Find (ug\,)ogjglj in X]‘{,+1 and (qg\r)lngJ in Y%F such that

u(])v = IN,luo in Q, (517)

and, for 1 < j < J,

W — ! ,
VwN EXN7 Q(M,MN)M—F(V'C[?V,WN)M :/ F(X,tj)wN(X)dX, 5.18
Tj Q (5.18)

Von € Ynr,  (dy,on)m — (W, V- on)m = —(uhy, on - n)yP.

There also, we state without proof some properties of this operator which can be derived
from standard arguments in spectral methods, see [[6], Chap. V].
(i) Stability: For any data F in €(0,T; L?(f2)),

N
Z/SZF(X7tj)(UN(X’tj) —on(x,tj-1)) dx

175+ (F,0,0)|lw <c sup

(5.19)
oNEW N, o [l

(ii) A priori error estimate: For any data F in H*(0,7.L%*(f2)) such that T (F,ug,up) belongs
to H(0,T; H*(2)), s > g,

I(T7 = Tve) (Fyuo, up)|lw < e NV (| T(Fyuo, wp) | a1 0,750 () (5.20)
(iii) Convergence: For any data F in (0, T; L*(2)) and any T,
lim ||(7; — Tn-)(F,0,0)|w = 0. (5.21)
N—+o0

To conclude, we observe that problem (4.6) — (4.7) can equivalently be written as

Fnr(uns) = unr — T (Gnr (un+), o, up) =0, (5.22)
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where the mapping Gy is defined by

fsz Gnr(uns)(x, t)un (2, t) dx

= {Byir (bunn)) (- 8), vx)ar — (k0 b= uny) (%, E)es, Von)ar (5.23)

(note that this new formulation requires once more the equivalence of the mixed discrete problem
with a simpler one, which follows from the choice of the discrete spaces).

5.4 Some more lemmas

To go further, we introduce an approximation u}j. of the solution v in Wy, and we make the
following assumption.

Assumption 5.2.

(i) The solution u of problem (2.4) — (2.5) belongs to L>°(Q2x]0,T), together with its derivative
atu;

(i) The following convergence property holds

|7—1\11>10N—1>I—r&-loo lu —uy,llo (0,T;L>(Q)) ( )

Lemma 5.3. Assume that the mappings b and k are of class €* with bounded derivatives, and
that the mapping b is Lipschitz-continuous. If Assumption 5.2 holds, there exist positive real
numbers 19 and Ny such that, for all T, |7| < 19 and for all N > Ny, the operator DFn-(u}y.,)
is an isomorphism of W, and the norm of its inverse is bounded independently of T and N.

Proof: We use the expansion
DFn-(uk,) = DF(u) + (T = Tn-) (DG (), 0,0) + Tnr (DG(u) — DGn+(un++),0,0).

From Lemma 5.1, DF(u) is an isomorphism of W. So, we only have to check that the last two
terms in the previous expansion tend to zero when |7| and N~! tend to zero.
1) We derive from (5.4) that, for any wy, in the unit sphere of Wy,

/ DG (u)(x, ) wn-(x,t)v(z,t) dx = — (b (u)Own, (-, t),v) — O (W)wn-(x,t)0pu(-, t),v)
Q
—/ kob(u) (x,)wy-(x,t)e, - Vo(x,t)dx.
Q
Since Wy, is finite-dimensional, we deduce from Assumption 5.2 that DG(u)wy, runs through
a compact of C°(0,T; L?(Q)). Thus, owing to the expansion
T—Tar =T =To + T — Tar,

the convergence of the first term is a direct consequence of (5.14) and (5.21).
2) Owing to (5.19), we have to bound the three terms, for vy in Wy, with ||oy|lw = 1,

E1 = —('(w)0ywn- (1), vn) + (b (un,)Orwns (1), vN) s
Es = — (0" (w)wn-(x,t)0pu(-, ), on) + (0" (un, ) wn- (X, t)Opu(-, ), vn) m
E3 = —/Qk o b(u)'(x,t)wn,(x,t)e, - Von(x,t)dx

+(kob(uy,)) (x,)wn-(x,t)e, - Vo).
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To prove the convergence of F, we use the triangle inequality

E; = — (' (w)0ywn- (1), vn) + (b (un,)Orwn (-, 1), vN)
+(O (U, ) 0wy (-5 1), un) — (O (uh, ) Oswns (-5 1), uN ) -

The convergence to 0 of the first line is a direct consequence of (5.24). To prove te convergence

of the second one, we add and subtract any approximation ¢, of b'(uy,) and v}, of vy in
2M —-1—-N

Par, (), where M, stands for the integer part of — Thus, triangle inequalities
and the continuity property of the last term (see [[5], Eq. (13.28)] for instance) yields that the
desired convergence follows from the convergence of the terms ||b"(uy ) —Zard' (uy)|| o< (0,t:2 ()
10" (ui) = tar, | Lo (0,05 (2)) and [[un —v3y [l 22(q), so from the choice of £y, and v}, . Bounding
E5 and FEj relies on very similar arguments, that we omit for brevity.

This concludes the proof.

Lemma 5.4. Assume that the mappings b and k are of class €? with bounded derivatives, and
that the mapping b" is Lipschitz-continuous. If Assumption 5.2 holds, there exist a neighbour-
hood of uy, in Wy and a positive real number A such that the following Lipschitz property
holds for any zn in this neigbourhood

I DFN-(unr) — DFN-(2n)lcewy) < Mluns- — znlw, (5.25)

where L(Wy) stands for the space of endomorphisms of Wy .

Proof: Thanks to (5.19), we are led to estimate the quantities, for all wy and vy in Wy with

lowllw =1,
Li(t) ==V (un,)0wn (1), on)m + (V' (2n5)ewn (- 1), vn) m,s
L2(t) = _(b”(u}‘VT)wNT(X’ t)atuyv-r('vt)a UN)M + (b//(ZN)wNT(X’t)atZN('7 t)va)M
Lo(t) = —((k o bluie,)) (s wnr (s t)es, Von )+ (ko b(z)) (e (-, ez, Vor) .

To handle the quantity L;, we observe that

[L1(t)] < 10swn (1) 20 [ Za (0 (2) = V' (ui, )ow)) 22 (-
Thus, using once more [[5], Eq. (13.28)], the stability of Z,;, the Lipschitz-continuity of " and
the imbedding of H'(Q) into L*(Q2), we deduce

T
/ ILa(8)] dt < wnllwlluys — 2l o= 0.z e,
0

The term L3 can be evaluated by exactly the same arguments, while bounding the term Lo
requires the addition and subtraction of a further term.

Lemma 5.5. Assume that the mappings b and k are of class €™*{[s1:2} with bounded deriva-
tives. If the solution u belongs to H*(0,T; H*(Q)), s > %, the following estimate holds for
the quantity en, = ||Fn-(ul,)|lw

enr < llu— iy lw + e(w) (7|7 + NT72). (5.26)

17



Proof: Since F(u) =0, we use the triangle inequality

enr < lu—uillw + [(T = T2)(G(w), o, up)lw
(T = Tar)(G (), wo, up)llw + [ T (G(w) = Gnr (unz+, 0, 0)[w-

Evaluating the first three terms follows from (5.13) and (5.20) (indeed, the fact that G(u)
belongs to €°(0,T; L?(€2)) is easily derived from the regularity properties of u). To handle the
last term, owing to (5.19), we only have to bound the quantities, for vy running through the
unit sphere of Wy,

J

G = z;(_<8tb(u)(',tj)va(-,tj) —un(t-1))
+ (O (blu,)) (1), on (- 85) = UN('»tjfl))M),
J

G2 = Z(‘/Q’“ 0 bu)(x,t)es - V(un () = on (s t51) dx

Jj=1

+(k: ob(m-un-)(x,t)e., V(UN('atj) —un(, tj—l))M)'

By combining the regularity properties of u with [[7], Thm 1], we obtain the desired estimate.
Due to the regularity assumed on u in the previous lemma , the function uj,, can easily be

chosen such that
lu = whvrllw < efu) (7% + N'79), (5.27)

which yields the convergence of Fu,(u} ) to zero.

5.5 The conclusive a priori error estimates

Owing to Lemmas 5.3 to 5.5, all the assumptions needed to apply the theorem of Brezzi,
Rappaz and Raviart [[8], Thm 1] (see also [[14], Chap. IV, Thm 3.1]) are satisfied. This yields
the estimate for |[u — un,|lw. The estimate for ||q — qn- | z2(0,7;m(div,0)) s then easily derived
by hand. So, we now state the main result of this section.

d+1

2 7

(i) the mappings b and k are of class ¢max{s1.2} with bounded derivatives,

(ii) the solution u of problem (2.4) — (2.5) belongs to H?(0,T; L*(Q) N H(0,T; H*(Q2)).

Thus, there exist positive real numbers 75 and N§ such that, for all 7, |7| < 75 and for all
N > N§, the solution (ul,ql) of problem (4.6) — (4.7) satisfies the following a priori error
estimates:

Theorem 5.6. Assume that, for some real number s >

lu —un+llw + la — an-ll 22 0,7 H(aiv,0)) < c(w) (|7'|% + N'79), (5.28)
where the constant c(u) only depends on the solution u of problem (2.4) — (2.5).

Despite the technicity of its proof, this estimate seems fully optimal. Note that the use of a
discretization relying on the mixed formulation is only justified by the fact that q is a physical
variable.

6 An iterative algorithm
We propose here an iterative scheme to solve the nonlinear problems resulting from the dis-

cretization procedure, following the approach in [17], and we prove the convergence of this
scheme.
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To define the scheme, we note from part (i) of Assumption 2.1, that there exists a positive
real K3 such that 0 < 0'(§) < K, for all real numbers §. We set: b, (§) = af + b(§). Let

K > K}, be a real constant. We fix an integer j € {1,---,J} and start with u}’ =« " (or an
approximation of it). For a given i > 0. assuming that u}, ', ug\’,zfl are known in Xy and that

q]];,_ ! and q?(,i_lare known in Yy, we consider the following linear problem

Find v}’ in Xy and qg\,' in Yy such that
ay -n=—i"F f(,t;)) onTp (6.1)
and

Vwy € Xy, K(ug\}i,wN)M“V‘Tj(‘V'qg\}iwa‘)]\/I N
=y A ba(uy ) = ba(el ) wn)ar,
Von € Ynr,  (ay,en)m — (uy', V- on)m ,
= 7(IN—1(k o b(ug\/'il)ez)ﬂON)]\/[ - (u]DN7 ¥N * n)FMD

(6.2)

The same arguments as for problem (4.6)—(4.7) lead to prove the well-posedness of this problem.

Moreover, solving it is not expensive. We stop the iteration on ¢ arbitrarily, for instance when
O 5 .
wy’ — ul'” becomes smaller than a given tolerance.

To study the convergence of this scheme, we use the following notation
T 63
where vy and g, 1 < j < J, are the solution of problem (4.6) — (4.7). We first recall from
[[2], Lemma 3.1] the next inf-sup condition result.

Lemma 6.1. For any wy in Xy, there exists a oy in Yyp such that
Vepoy=wy  and  lon|lrz@p + IV - onllzz@) < o lwnllr ). (6.4)
We are now in a position to prove the following convergence result:

Theorem 6.2. There exists a positive constant ¢y < 1 such that, for each i >0,

i1 K +7/9

i i1,0 i 0
leullzz) < clleullz)  and  legllrz @) < ¢ Y lewllz2 () (6.5)
J
forallj, 1 <5< J.
Proof: We prove successively the two estimates in (6.5).
1) By noting that the first equation in (4.7) can be written
(ba(u) = ba(uy ), wn)ar +75(V - @y, wx)ar =0,
subtracting from it the first equation in (6.2) and noting that w} —uy' ™" = — (e}, — € 1), we
derive
K(el, — el wn )+ 75(V - el wn)ar + (ba(uly) — ba(uly ™), wn)ar = 0. (6.6)
Taking wy = ef, yields
Kllel |3, + (V- el el)ar = (Keit — ba(uhy) + ba(uf' ™), e, (6.7)



where we denote by ||w]|a the quantity (w, w)}vf, for all continuous function w. By subtracting
the second equation in (6.2) from the second equation in (4.7), and since the convection term

is discretized explicitly, we have

(el on)m — (e, V - on)m = 0.

(6.8)

Note that the discrete products in (6.7) can be replaced by the scalar product in L?(£2), due to
the exactness property (4.4). By Lemma 6.1, there exists a ¢ in Yy such that V- oy = €,

and 4
lonllzz) < collenllzz(a)-
Using this ¢ in (6.8), together with the inequality of Cauchy—Schwarz yields
lewllzz) < collelll 2o
Now, taking ¢y = 7€} in (6.8) and adding the result to (6.7) gives
Kleblir +mlledlir = (Kei' = ba(u) + ba(uy ™), €l)n
Since a < b/, (§) < K, < K, for all real numbers &, it follows that
(K = (ba(uly) = ba(uf ™)) < [(K = a)e; |
Using (4.4), the Cauchy—Schwarz inequality, (6.9) and the last inequality leads to
K4 Q|2 < (K i—1 i
(K + @)H%HB(Q) < (K —a)lley, 2@y llen e )-
All this yields A A
et Nz < esllel Lz

where the constant ¢y = % is < 1. The first part of (6.5) is, then, proven.
J >

2) For the second inequality, from (6.10) and (6.11) and again (4.4) we obtain
K||€iu||%2(9) + Tj||ef1||2L2(Q)d < (K- Oé)Hei_l||L2(Q)||ei||L2(Q)
Using, now, the inequality |ab| < §a? + b2 /462, for all reals a and b and & > 0, yields

i i i (K —a)? i
(K —a)llei Mz @llenllz @) < Klled 172y + ez leu Hlzz(o)-

So, we derive
i (K—a), ;4
legllizz) < — 7 llew 2 o)
allL2(Q) 2Kle/Q u (@)

The estimate for e!, then gives the second part of (6.5).

(6.9)

(6.10)

(6.11)

Theorem 6.2 shows that, in the case where the convection is discretized explicitly, the
iterative scheme (6.1)-(6.2) is convergent in both pressure and flux, in particular, in absence
of convection (k = 0). Moreover it follows from (6.5) that the convergence is geometric hence

very fast.
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Remark 6.3. If the discrete problem (4.6) — (4.7) was constructed without explicitation of
the last term, i.c., with the term (Zy_i(k o b(u/y )e.) replaced by (Zy_i(k o b(uw)y)e.), a
linearization procedure could also be applied to solve the discrete problem. The corresponding
linear problem there reads

Find ug\,l in Xy and qgvz in Yy such that

i -n=—%F f(,t;) onTp (6.12)
and

Vwy € Xy, y . , .

K(uy',wn)m +75(V - ay, wn)m = (Kul' ™" + bo (uls ") = ba (W ™), wn)ar, (6.13)
Von € Ynr, (ay,eon)m — (uy',V-on)m '
I'p

=—(In-1(ko b(uﬂ{,i_l)ez)7<PN)M - (ug)N’ PN n)p -

However, this problem is a little more complex than (6.1) — (6.2). Moreover, the convergence of
the iterative algorithm is only proved with a weak restriction, namely when |7] is small enough.
This confirms that our choice of discretization is more convenient for the final implementation.

7 Some numerical experiments

In this section, we present some numerical results in dimension d = 2 for the simulation of
Richards equation in its form after the Kirchhoff transformation (2.1).These experiments are
compared to the theoretical convergence results provided in Section 6. These tests are made
first on a convex domain. The extension to more general domains is presented in Section 8.

Concerning the time scheme, we use the backward Euler discretization with uniform time
step 7, = 6t. The obtained linear systems are solved using a preconditioned GMRES (Gen-
eralized Minimal Residual) iterative routine, see for instance Saad [23]. Note that, all the
computations have been performed using FreeFEM3D—spectral version developed during the
Ph.D Thesis of Yakoubi, see [30] and also [9].

We consider the model domain € =] — 1,1[? and the final time 7' = 1, with I'z is equal to

the top of the domain {y = 1}, I'p = 9Q \ I'p, the coefficients: « = 1, k = 1 and the function
3

b(s) = ;ﬁ At t = 0, the initial condition ug(z,y) is equal to 0, the Dirichlet condition on

won I'p is given by : up(x,—1) = up(—1,y) = up(1l,y) = 0 and we consider suitable forcing
function f corresponding to the exact solution :

u(x,y;t) = cos(rz) sin(mwy)t. (7.1)

Note that, by using this solution, the error du to the time discretization (Euler scheme) is
neglected compared with the space error. We fix the time step dt equal to 0.1 and we plot
the errors between the numerical solution (u,q) and the exact one, in norms L?(Q, H'(Q) and
H(div,Q), at the final time T' = 1 by varying the polynomial degree from N = 5 to N = 25.
Note that q is computed thanks to formula (2.11) and (7.1), see Figures 1. and 2.

All these results are in good coherence with the estimates proved in Section 6. They confirm
the efficiency of the spectral method for solving the nonlinear problem (2.1).
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Figure 1: Error curves as a function of N, on u in norm L?(Q) and H'(Q) (left), and on flux
q in norm L?(Q) (right).
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Figure 2: Error curve on q in norm H(div, Q).

We represent now the isovalues curves of u, q, and q,, the z-component and the y-
component of the flux q, respectively, at the final time 7" = 1 and with a polynomial degree N
equal to 15, see Figures 3, 4 and 5 for the exact solutions and the computed ones.

In Table 1, we present the errors at the final time 7" = 1, namely

Ey = |lu—un+lz2(), Eru=Ilu—un-llor@Q), Eou =0 — Owuns|r2()
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Exact u Spectral u

0.8 0.4 0 0.4 0.8 L AT . SRRRRTIL SEURRREIA L SRPRRRIL U SO
S 0.007601¢0 0.99769162 0.99769162

Figure 3: Isovalues of the the exact solution (7.1) at the final time (left) and of the spectral

Exact flux X Spectral flux X
-2 0 2 -2 0 2
-3.12710544 3.12710644 -3.12710644 3.12710544

Figure 4: Isovalues of the component q, of q, the exact solution (left) and the spectral one
(right).

and

Ey=lla—an+lrz@), Edivg = la — an+ | mdiv.0)-

Table 2 presents the errors E,, F1 , and Ey,, for decreasing time steps.
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Exact flux Y Spectral flux'Y
-2 0 2 -2 0 o
e T e S e
-3.14575524 3.109300 -3.14159265 3. 10653026

Figure 5: Isovalues of the component q, of q, the exact solution (left) and the spectral one

(right).

N E, Ei Epu Eq Ediv,q

) 5.59605e-05 0.0014327 5.59605e-05 0.00030507 0.00690947
6 7.42798e-06 0.000244397 7.42798e-06 0.000249393 0.00679991
7 8.42475e-07 3.43835e-05 8.42475e-07 7.99485e-05 0.00311564
8 8.34261e-08 4.11144e-06 8.34261e-08 7.99251e-05 0.00311508
9 7.33169e-09 4.27247e-07 7.33169e-09 2.44149e-05 0.00135193
10 5.79206e-10 3.9245e-08 5.79206e-10 2.44223e-05 0.00135179
11 4.15598e-11 3.22939e-09 4.15598e-11 8.12011e-06 0.00056492
12 2.73158e-12 2.40645e-10 2.73158e-12 8.12263e-06 0.00056488
13 1.65633e-13 1.63836e-11 1.65634e-13 2.65983e-06 0.000229697
14 9.32148e-15 1.02666e-12 9.33269e-15 2.6607e-06 0.000229687
15 4.89239e-16 5.9576e-14 5.82667e-16 8.86705e-07 9.14802e-05
16 2.67924e-17 3.26966e-15 2.66312¢-16 8.86999e-07 9.14783e-05
17 5.16786e-17 3.68451e-16 5.29578e-16 2.95653e-07 3.58423e-05
18 1.13366e-17 3.83362¢-16 2.16114e-16 2.95753e-07 3.58424e-05
19 5.90463e-17 3.95774e-16 1.15383e-15 9.89926e-08 1.38593e-05
20 2.39087e-17 4.7715e-16 2.88674e-16 9.90265e-08 1.38596e-05

Table 2 shows that the convergence rate is 1, whereas the theoretical result above shows
that the rate order is equal to % This is a simple consequence of using the usual norms in our

Table 1:

computations while in estimate (5.28), we use the strong norms.
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T Eu ELu E(’)tu

0.1 0.015255 0.123552 0.425451
0.05 0.00411098 0.0313272 0.219896
0.0334 0.00197304 0.0158733 0.145553
0.025 0.00127113 0.0111614 0.107691
0.02 0.000949681 0.00885111 0.0848985
0.0167 0.000765871 0.00737193 0.0697475
0.0143 0.000645066 0.00630424 0.0589909
0.0125 0.000558555 0.00548795 0.0509869
0.0111 0.000493454 0.00483903 0.0448424
0.01 0.000441041 0.00432276 0.0398966
0.00625 0.000273011 0.00256908 0.0238908
0.003125 0.000135058 0.00126857 0.0117644

Table 2: The errors for decreasing time steps.

8 Extension to the Spectral Element Approximation

Our attention here is only focussed to treat complex geometries, where the spectral method
based on a single domain is no longer suitable. To handle these complex geometries, we use the
spectral element method which combines the domain partition with the high accuracy of the
spectral method.

Assuming now that  is the union without overlap of a finite number of rectangles (d = 2)
or rectangular parallelepipeds (d = 3) 2, 1 < k < K, and that the intersection of two different
Qy is either a vertex or an edge or a face of both of them, we define the discrete spaces for

ke{l,.., K}
Xy = {UN S Lz(Q), 'UN|Qk S ]P)Nfl(Qk)}
YN = {qN S H(div,Q); q]\[|Q,c S PN7N_1(Q]€) X PN—I,N(Qk)} ind=2

and where d = 3

Yy = {gn € H(div,Q); qn|a, € Py nv-1,8-1(Q%) X Pn_1, v N-1(Q%) X Pn_1 nv—1,8 (%)

Denoting by F}, one of the affine mappings that maps ] —1, 1[% on €2, we now set the discrete
product
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Assuming that I'p is the union of whole edges (d = 2) or faces (d = 3) of the Qj, we can also
define a discrete product (., )I]:/[D on I'p in an obvious way and a Lagrange interpolation operator
in# on T'p. With this new notation, the discrete problem is exactly the same as (4.6) — (4.7).

This yields that the discretization by the spectral element method is fully conforming.
Exactly the same arguments as previously (see Section 6) lead to the analogue of estimate
(5.28) in this case. Moreover, the regularity which is required for the solution is now local:

K
lu —un+lw + la — an-llzz(0,7;H(div,0) Z ) (|7]2 + N17#%), (8.1)

8.1 Space accuracy

The first test used to validate the space accuracy. We consider Richard’s equation in two-
dimensional domain 2 described in Figure 6 and suitable forcing functions such that the exact
solution is given by (7.1).

The Dirichlet condition on u is prescribed on the boundary I'p = 9Q/T'r, where I'r equal
to the top of domain y = % At t = 0, the initial condition ug(z,y) is equal to 0. We fix the
time step dt equal to 0.1, and we plot the error in some norms between the numerical solution
and the exact solution at the final time ¢t = 1, with a successive polynomial degree from N =5
to N = 20.

It is clear from Figures 7, 8 and 9 that the convergence errors coincide with the slope of
the function e™*. Hence the spectral convergence is obtained which is consistent with the error
estimate (5.28).

In figures 10 and 11, we present the exact and spectral solutions at T' = 1, when polynomial
degree N equal to 15 in each sub-domain Q. The results are similar and in total concordance
with Figures 7, 8 and 9.
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Figure 7: The L2-errors and H!-error on u as a function of N.
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Figure 10: Exact solution (left) versus spectral element solution for N = 15 (right).

8.2 Time accuracy

The aim of the second test is to verify the time accuracy. We solve Richard’s equation (2.1) in
three-dimensional domain (see Figure 11.)

1 Q4 =]0,0.5[x ] — 0.5,0[ x ]0,0.5],

_ Q, =]0.5,1[ x ] — 0.5,0[ x ]0, 0.5],

€= kL_J Lk, where Q3 =|1,1.5[ x ] — 0.5,0[ x |0, 0.5,
- Q4 =]0.5,1[x] — 0.5,0[ x ] — 0.5,0].

The exact solution is given by:

ue(x,y,2;t) = <log(t + 1) + cos(m t)> (2% + 9y + 22).
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Figure 11: Computational domain with spectral grids.

In this case, the boundary I'p coincide with the top of the domain I'r = {z = 0}. On
I'p = 9Q/T g, the Dirichlet condition is considered by taking w(z,y, z;t) = ue(z,y, 2;t), and
the initial value ug(z,y, z) = 22 + 3% + 22.

To verify the theoretical estimates, we have started performing computations using polyno-
mial degree equal to 3 in each direction z,y and z, and a uniform time step 6t = 0.1. Then 6t
is successively halved ( %, i=1,2,... ), up to t = 0.0015625. The final time was set to be 1
for all simulations.

The order of convergence is estimated by dividing the errors above, computed for two sets
of parameters. Dividing the natural logarithm of the result by the natural logarithm of the
refinement ratio yields an approximation of the convergence order, in the other term, if we
denote by e4; the error obtained using time step §t, the convergence rate will be approximatively
equal to oo £

St
og o3

2
Here again, Table 3 shows that the convergence rate is 1, whereas the theoretical result above
shows that the rate order is equal to % In Table 4, we present the errors E, = ||u — un HL2(Q)
and F; = [[q — qn-| z2(0) at the final time 7" = 1.

gst —
2
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T E, By, Ep,u

0.1 0.219389 0.797017 1.8393
0.05 0.104713 0.487205 0.536101
0.0125 0.023401 0.120181 0.112778
0.00625 0.0113393  0.0588985 0.0544602
0.003125 0.00558312  0.0291962 0.0267956
0.0015625 0.00277492  0.0146111 0.0133426

Table 3: The errors for decreasing time steps.

N E, Eq
0.00030507 0.00690947
7.99485e-05 0.00311564
2.44149e-05 0.00135193

11 8.12011e-06 0.00056492

13 2.65983e-06 0.000229697

15 8.86705e-07 9.14802e-05

17 2.95653e-07 3.58423e-05

19 9.89926e-08 1.38593e-05

Table 4: The errors for increasing polynomial degree V.

Finally, in Figures 12 and 13, we present the errors between exact solution (u, q) and spectral
approximation (uy,,qy-,) in each sub-domains 0, where all errors are uniform. Note that, in
these figures, the solutions are plotted in spectral grids when N = 20 in all directions and in

each Q.
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Figure 12: Errors on u at 7' =1 with ¢ = 0.0015625.

All these results are in good coherence with the estimates (8.1). They confirm the efficiency
of the spectral element method for solving the Richards equation in complex geometries.



Flux Error in Domain 1 Flux Error in Domain 2
0.0004 0.0008 00012 00016 0002 ~0.001 _.0.002
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Figure 13: Errors on q at "= 1 with 6t = 0.0015625.
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