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Abstract

Inspired by recent works on the threshold dynamics scheme for multi-phase
mean curvature flow (by Esedoglu-Otto and Laux—Otto), we introduce a novel
framework to approximate solutions of the Muskat problem with surface tension.
Our approach is based on interpreting the Muskat problem as a gradient flow in a
product Wasserstein space. This perspective allows us to construct weak solutions
via a minimizing movements scheme. Rather than working directly with the singular
surface tension force, we instead relax the perimeter functional with the heat content
energy approximation of Esedoglu—Otto. The heat content energy allows us to show
the convergence of the associated minimizing movement scheme in the Wasserstein
space, and makes the scheme far more tractable for numerical simulations. Under
a typical energy convergence assumption, we show that our scheme converges to
weak solutions of the Muskat problem with surface tension. We then conclude
the paper with a discussion on some numerical experiments and on equilibrium
configurations.

1. Introduction

The Muskat problem was first introduced by MoORRrIS MUSKAT [30] as a model
for the flow of two immiscible fluids through a porous medium. Since its intro-
duction, this problem has received sustained attention in a variety of fields. It is
used to model flows in oil reservoirs (water is injected into the oil well to drive oil
extraction), and in hydrology to model flows of groundwater through aquifers.

In this paper we are interested in obtaining the global existence of weak solutions
for the Muskat problem with surface tension, based on its gradient flow structure. We
begin by introducing a variational formulation of the problem, which will motivate
our subsequent analysis. The fluid evolution can be written as Darcy’s law

vi +b;7'V8,E(p) =0, (1)
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coupled with the continuity equation
dpi +V - (pivi) =0, )

where v; is the velocity of phase i, p = (p1, p2) is the collection of relative
concentrations for each phase, V(§,,£) denotes the spacial gradient of the classical
first variation of the free energy with respect to p;, and b; > 0 (i = 1, 2) denotes
constant mobilities. For convenience, throughout the rest of the paper, we will refer
to p as a collection of density functions; however, one should note that p only
encodes information about the volume occupied by the fluids and nothing about
their mass.

The physical setting for our problem is a bounded, convex open domain ¢ R¢
with smooth boundary. We shall suppose that the two fluids fill the entire domain,
and that they are confined to €2 for all time. We then take the internal energy to be
a sum of three distinct terms:

Ep) =Ep(p) +E(p) + @ (p). 3

The first term in the energy, describing incompressibility and containment of the
fluids, is given by

Sp(p) = {O’ if p1(x) + p2(x) =1 fora.e.x € Q @

+00, otherwise.

The immiscibility of the fluids and the surface tension force arise from the highly
non-convex interaction energy

£(p) = {%IDMI(Q) + %IDp2|(Q),  if p1, p2 € BV(Q; {0, 1}) and p (x)p2(x) =0 forae.x € Q
+o00, otherwise,

&)

where | Dp;|(£2) denotes the total variation of p; in Q and o > 0 is a surface tension

constant. Finally, ®(p) denotes the potential energy of the fluid configuration, i.e.

<I>(p>=/ <1>1dp1+/ 3 dpa,
Q Q

where 1, &> : @ — R are given Lipschitz continuous potentials. A typical
example is when one assumes these to be gravitational potentials, i.e.

D, =gix-eq, g >0, i=1,2, (6)

where g;’s are proportional to the specific gravity of each fluid.

Although the internal energy is singular, when p; and p; are separated by a
smooth interface I' := 9{p; > 0} N 3{pp > 0}, one can formulate a classical
solution to the Muskat problem equations (1-2). In the classical solution, the flow
is driven by the pressure variables p; for each phase, which are Lagrange multipliers
generated by £, above. The continuity equation becomes

doi = b 'V - ((Vpi + VO)pi) =0, (MP))
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and the pressure is determined by solving the free boundary problem

—Api = AD; in spt(p;);

O(pi + @) =0 on 9%

V =b;"0,(p1 + ®1) = b, '0,(p2+ P2) on T; (MP;)
[p]:=(p1 — p2) = F« on T

n=n on dI'NI,

where k denotes the mean curvature of I', oriented to be positive when {py > 0}
is convex at the point, n denotes the outer normal along d<2 and along I', and n
denotes the co-normal vector orthogonal to dI" and tangential to I". Note that the
final condition relating the co-normal vector at " N 92 to the normal vector of
0€2 implies that I' must meet 92 orthogonally (see Lemma 3.1 and Remark 3.2
for the weak formulation of this condition). To summarize the ideas in the formal
derivation of (MP})-(MP;) from (1)—(2) using the definition of £, we heuristically
have V§,,E, = Vp;, V3, ® = V®; while the contribution of V3§, & will act only
on I' in the form of the curvature «.

Problems like (MP;) received a lot of attention in the past decades. Most of
the works focus on the zero surface tension model (¢ = 0) and well-posedness
of regular solutions with graph property [2,6,8—10]. In the presence of surface
tension, the problem has stronger regularity properties in stable settings [34], but
still, topological singularities can occur in finite time, for instance when heavier
fluid is placed on top of the lighter one [14]. Thus, our aim is to construct global-in-
time weak solutions to the Muskat problem (MP>), which exist past the formation
of singularities.

To construct global-in-time solutions, we exploit the gradient flow structure of
the Muskat problem. As noted by Ort0oin [31,32], Darcy’s law can be approximated
by the Euler-Lagrange equation for the minimizing movements scheme (or JKO
[19] scheme) with time step size T > 0,

2
. bi
"1 = argmin { E(p) + E iWQZ(Pi, JIOR IR (7
p i=1

where W (p;, p}') denotes the 2-Wasserstein or 2-Monge—Kantorovich distance. In
this context, the squared W distance has a physical interpretation as the energy
dissipated by friction as the fluids flow through the porous media.

Let us note that Wasserstein gradient flows of energies involving total variation
terms have been considered before in the literature, though only in the case of one
phase models (see e.g. [5,26]), and hence with no incompressibility or interaction
constraints. As a result, the techniques developed in those papers do not appear
to be applicable here—the constrained two phase setting adds many additional
difficulties.
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Indeed, it is not easy to obtain a complete characterization of the solutions to the
minimizing movements problem (7). The interaction energy (5) is sufficiently non-
convex that problem (7) isnon-convex forany t > 0. Asaresult, one must be careful
in using duality to introduce the pressure as a Lagrange multiplier. Furthermore,
we are interested in developing a scheme which could be used for numerical imple-
mentations. The formulation (7) is poorly suited for numerical methods. Optimizing
over the non-convex constraint set {py, p2 € BV (2; {0, 1}) : pi(x)p2(x) =0 a.e.}
is extremely difficult. For these reasons, we instead consider a relaxed version of
minimizing movements scheme inspired by [13] and [22].

Approximation of the perimeter by the Heat Content
In our analysis, we replace the interaction energy &s in (7) by the heat content

energy
2
HC.(p) =0 | 2% /Q (Ge » p1)(x) dpa(x)

2
—o / / G(2)dpi (x + v/E2) dpa(x). ®)
& Q JRA

Here G, : R? — R stands for the standard heat kernel (with mean 0 and variance
e > 0) and the densities p; are assumed to be defined on all of R by extending
them to zero off of 2. Let us notice that in [13] and [22], for similar purposes
the authors use periodic extensions. The analysis in both cases and the validity of
results using both kinds of extensions is essentially the same.

Dating back to the work of De Giorgi, approximate perimeter energies have been
used in the literature to study geometric variational problems (see for instance [29]
and [1]). The use of the heat content energy to study the multi-phase mean curvature
flow was firstintroduced by ESEDOGLU and OTTO in [13]. It was observed in [13] that
the threshold dynamics, a well known numerical scheme for mean curvature motion
introduced by MERRIMAN et al. [28], is precisely a minimizing movements scheme
for the heat content energy. Esedoglu and Otto also showed that HC, I"-converges
(with respect to the L' topology) to & as ¢ — 0. Building off of these results,
Laux and Otto showed in [22] that under an energy convergence assumption, the
threshold dynamics scheme produces weak solutions to the multi-phase motion by
mean curvature in the limit ¢ — 0.

Our goal is to consider such a framework in the context of the Muskat problem
by studying the minimizing movements scheme

2
. bi
" = argmin { & (p) + E iWZZ(Pi, ¢ s (€]
o i=1

where we used the notation

Ee(p) == Ep(p) + HC:(p) + P (p).

As we alluded above, the scheme (9) has a number of numerical advantages over (7).
Unlike & which is neither convex nor concave, the heat content is a strictly concave
functional of the densities. This concavity can be exploited to simplify numerical
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implementations, along the same lines as the linearization trick noted in Subsection
5.1 of [13]. After applying this trick, the resulting variational problem becomes
convex, and thus, can be efficiently solved using the recently introduced back-
and-forth method [18]. See Figs. 1, 2 and 3, for a demonstration of the numerical
performance of the scheme.

Although the heat content in principle allows mixing of the phases, we shall
show that the discrete in time solutions constructed by the JKO scheme always stay
unmixed with a sharp interface between the phases for all time (see Proposition 2.3
below). This phenomenon is due to the fact that HC, behaves like a strictly concave
functional (see Lemma 2.2). Thus, one retains the essential properties of the Muskat
problem evolution.

In the context of the Muskat problem, the heat content also has a natural physical
interpretation. In a discrete statistical mechanics model with N particles, surface
tension can be seen to arise from short range interactions between particles in
different phases (cf. [17]). Typically, the discrete surface tension takes the form

1 1 , ,
vl > Vi —xjh = 45 > /Rd/RdV<|x—x|>a(x—x,->6<x X))

iePy,jeP iePy,jeP

where P, is the particle index in each phase r, V is some decreasing function,
and x; is the location of particle i [17]. By taking the limit N — oo in above
formula, one obtains an analogue of the heat content energy where the kernel G,
is replaced with V. Here it is worth noting that we choose to work with the heat
kernel for computational convenience, indeed a different choice of kernel may be
more physically relevant.

Finally, let us also emphasize that the heat content approach can be naturally
extended to the multiphase Muskat problem evolution (with any number of phases),
without incurring any additional difficulties (just as in the case of [13] and [22]).
This includes scenarios where the surface tension force depends on the phases that
are interacting [13]. To present our ideas in the simplest possible way, we do not
pursue the multiphase case in this paper.

Statement of our main results

From the relaxed minimizing movements scheme (9), we obtain a sequence of
discrete in time approximations to the Muskat flow. When we take the time step
7 and the heat content approximation parameter & to zero together, we hope to
recover weak solutions to the Muskat problem. Our main results show that this
is indeed the case under the assumption that there is no loss of perimeter when
passing from discrete to continuous solutions. For the precise statements of the
convergence results we refer to Theorems 3.1 and 3.2. In addition, we show that
our weak formulation (see Definition 3.1) encodes all of the conditions in (MP)—
(MP3) (see Lemma 3.1 and Remark 3.2).

Theorem 1.1. Let T > 0 be a fixed time horizon, let ,T > 0 be fixed and let
(pf’r, pg’f) be the discrete in time interpolations of the densities obtained from the
minimizing movements scheme (9). Let moreover p®* stand for the discrete in time
interpolations between the scalar pressure fields, obtained as Lagrange multipliers
associated to the incompressibility constraint in (9). Then
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o There exists a family (Af’f)telo,TJ C Q of measurable sets such that pf’r (t,-)
Xape and py”" (&, ) = Xg a5

o There exists p; € L'([0,T]; BV(;{0,1})) N AC3([0, T]; Z()) (i

&

1,2) such that as max{e, t} | O and along a subsequence (p;"", p5") —

(p1, p2) strongly in L'([0, T] x ) x L'([0, T] x Q). Moreover, p1, p>
LY([0, T]; BV(RQ)) and they are also characteristic functions that sum up
one, i.e.

S
to

p1(t, ) = xa,nq and pa(t,-) = xQ\4, (10)

for a measurable family of sets (A;):e[0, 1] which are of finite perimeter.

o There exists a scalar pressure field p € L2([0,TT; (CO’“(Q))*) such that along
a subsequence V p*t A V p weakly-x in L2([0, T1; (CHQ))*) as max{e, t} |

0.
o Finally, under the assumption of energy convergence

T T
| wc gsman— [(25 [ 1ppt) arar @)
0 0 — 2 Ja

(pi, vi, p) with i = 1,2 solves, in the weak sense (see Definition 3.1), the
problem (MP)—(MPy3). Here formally v; corresponds to —bl._l(Vp + VOo,).

It is challenging to study qualitative or geometric properties of our solutions.
We will illustrate heuristically in Section 4 that, even for global minimizers of the
energy, there are diverse possibilities depending on the values of the specific gravity
and volumes of the two phases. This is verified with several numerical simulations

in Section 4.1.
Remarks on our results

(1) Letus underline the fact that our discrete-time scheme (9) produces minimizers
that are characteristic functions of a partition of Q. To prove this fact, we
exploit the strict concavity of the heat content along the admissible set. This
seems to be an interesting property in its own right, and ensures that numerical
implementations of the scheme maintain a sharp interface at every time step.

(2) From the point of view of Wasserstein gradient flows, an interesting remark on
our results is that while one cannot expect strong compactness for the interpo-
lated densities (p}"", p3'") in the case when ¢ > 0 is fixed and T | 0, when
sending both parameters to 0 in the same time, we regain the strong compactness.
This phenomenon is mainly due to the fact that in the limit as max{z, ¢} | 0 we
recover total variation estimates on the densities. This compactness is obtained

via a standard Aubin—Lions type argument.

(3) The energy convergence assumption (EC) is rather natural and the same as the
ones given in [22] and [23]. This assumption ensures that there is no sudden loss
of boundary between phases in the limit ¢ — 0. If there is a loss of interface
then one cannot obtain weak solutions. Indeed, if two components of the support
of p; merge into each other and remove a sizable part of its boundary, one can
expect a discontinuous change of the pressure term p in the entire domain €2,

creating an inconsistency between the discrete and limiting evolutions.
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Replacing the assumption with a direct argument has been discussed for mean
curvature flows [11,40]. Unfortunately, these results rely strongly on certain prop-
erties of the mean curvature flow (especially the comparison principle), which do
not hold for fourth order equations like the Muskat problem.

There are also results in the literature [24,35] which eliminate the assumption
for third order curvature driven flows (specifically the Stefan problem and the
Mullins—Sekerka flow respectively). However, the solutions constructed in [24] are
discontinuous in time (the interface may experience sudden jumps in time) and
the formulation in [35] only keeps track of the regular part of the interface. Let us
also note that the Stefan problem and the Mullins—Sekerka flow are not similar to
the Muskat problem. In particular, the jump condition for the pressure across the
interface is different for the Muskat problem, which leads to qualitatively different
behavior.

Paper summary

The rest of the paper is organized as follows: in Section 2, we derive the basic
properties of the minimizing movements scheme (9) and construct our discrete-
time quantities. We begin by showing that solutions to the minimization problem
are characteristic functions at every time step of the discrete scheme. We then
derive the existence of pressure as a Lagrange multiplier for the incompressibility
constraint and obtain the Euler—Lagrange equation for the minimization problem.
Our derivation of these equations were inspired by previous results from [12,20,
21,27]. In particular, the definition of the discrete in time pressure variable is very
much inspired by [27].

In Section 3, we take T and ¢ to zero together to obtain weak solutions to
the Muskat problem, under the assumption that the internal energy of the discrete
solutions converges to the internal energy of the limiting solutions. The main task in
this section amounts to showing that one can pass to the limit in the Euler—Lagrange
equation obtained in Section 2. This can be done using the standard theory for
Wasserstein gradient flows if ¢ is held fixed. However, the joint limit, 7, &, — 0,
requires an adaptation of the arguments of [22] to the case of Wasserstein gradient
flows. Let us underline that one can rely entirely on the results of [22] to pass to the
limit the weak curvature equation. An adaptation of the Aubin—Lions type argument
from [22] can be done to get compactness of the density terms. The only difference
here is that we are using W, as metric while in [22] a different metric is used, but
this does not impose crucial difficulties. An interesting link to the flow-exchange
technique introduced in [26], which is a typical tool for W, gradient flows, is also
pointed out. Last, we developed the necessary estimates and compactness results
on the pressure terms. These are new and clearly were not present in the setting of
mean curvature flows. The compactness that we get on the pressure is in the sense
of distributions.

Finally, in Section 4, we conclude the paper with a demonstration of the numer-
ical method on several examples and a discussion on the global minimizers of the
approximated internal energy associated to the Muskat problem. While this discus-
sion remains at the heuristic level, our conjectures are supported by the equilibrium
states attained in our numerical experiments (c.f. Figs. 1, 2 and 3). We end the paper
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with an appendix section, where we recall the results from [22] that are used when
passing to the limit the weak curvature equation.

2. The Wasserstein Minimizing Movements Scheme for the Heat Content

2.1. Some Preliminary Results

Recall that the setting for our problem is a smooth convex domain 2 ¢ R? and
without loss of generality by scaling we assume that £ (Q) = 2. By . P(Q) we
denote the space of Borel probability measures on R? supported on €. Z%(Q)
stands for the elements of &?(£2) that are absolutely continuous with respect to
Q.

Let®y, ®, : 2 — Rbegiven Lipschitz potentials and let us recall the definition
of the potential energy @ : Z(Q2) x #(2) — R, given as

®(p) :=/ q>1dp1+/ 5 dps.
Q Q

Let & > 0. We consider the heat content HC, : Z(Q2) x £ (2) — R defied in (8),
using the standard heat kernel G, : RY - R, ie.

k2

1
Gs(x) (4 )d/2

We also use the notations K., G : R? — R to denote K, (x) = o ZT”GE (x) and
G(x) = G1(x). We have the following preliminary results:

Lemma 2.1. Let HC, be defined as in (8). We have the following properties:

(1) HC; is bounded from below and continuous w.r.t. the weak-x convergence on
P(Q) x P(Q).
(2) HC, displacement A-convex on Z(2) x P (Q), with A = _or 1

@m)d/Z @372

Proof. (1) Is immediate by the definition of HC,.
To show (2), it is enough to show that the function z +— K,(z) is A-convex in
the classical sense for some A € R. We have

DK o 27 1 _|§T|v2 1 I
S(x)_2(4n)d/2g<d+3)/z'e “\gpr@x—laf.

Since the matrix x ® x is positive semidefinite for any x € RY, setting A =

1
2@4m)a7?

for any x € R, which implies in particular that K, is A-convex.
We conclude similarly as in [12, Lemma 2.1] the displacement 2-convexity of
HC; on Z(Q) x £ (Q). O

;d— ﬁ)”/z, we have that the matrix D?K,(x) — Al is positive semidefinite

Lemma 2.2. I[f P C P(Q2) x P (2) denotes the set of pairs (p1, p2) such that
o1+ 02 = lae inQ, then the heat content is strictly concave along line segments
in P.
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Proof. Forany pair (p1, p2) € P wemay write pp(x) = 1—p1(x). Thus, extending
the densities by 0 outside of €2, we have

2
HC, (p1. p2) :a\/—”/ (Gs % pD))(1 = p1 () dx
£ R4

2 2
— /_/ (Gg*pl)(x)dx—a,/—/ (Ge % p1)(x)p1(x)dx
& JRrd € JRA

Ignoring the constant multiples, both terms can be expressed conveniently in the
Fourier domain:

£1(0) — /]R GEVe) pr1(E) dt.

Now the strict concavity follows immediately as G(E J/€) > 0forall & € RY. O

2.2. The Minimizing Movements Scheme

Now we are ready to discuss the minimizing movements scheme. Our first result
confirms the existence of minimizers, and shows that any minimizing configuration
p = (p1, p2) is a completely unmixed partition of the domain. As we will see, the
phases stay unmixed thanks to the concavity of the heat content.

Proposition 2.3. Suppose that p, p5 € Z(Q) andlett > 0and by, by > 0. Then
the set of minimizers of the problem

. bl 2 n b2 2 n
inf {HC.(p) + ®(p) + 22 W3 (01, ) + 52 WE (02, )
p1.p2 € PR, p1+p2=1ae.} (11)

is non-empty and any solution (p}, p3) € P (Q) x P (Q) is the characteristic
function of a partition of 2.

Proof. The existence of a solution of the optimization problem is an easy conse-
quence of the weak lower semicontinuity of the objective functional and the weak-
compactness of Z(Q2) x £ (). Let us remark that the constraint p; + po = 1 a.e.
is closed under weak convergence, since fQ p1dx + fQ p2dx = K (2).

To show that an arbitrary solution (o, p3) is the characteristic functions of
a partition of €2, let us rewrite equivalently the minimization problem in terms
of transport plans 7; € Z(Q x Q). Recall that 7; is a plan between p!' and p;,
whenever

/ p(x)dmi(x, y) = / ¢(x)dp;'(x) and
QxQ Q

/ lﬂ(y)dm(x,y):/tﬁ(y)d,oi(y)
QxQ Q

for any ¢, ¢ € C(£2). Since we are always working with measures p.', p; that are
absolutely continuous w.r.t. .Z 4| Q, in the new minimization problem below, as
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we will see, we can restrict our search to plans that have absolutely continuous
marginals w.r.t. Z¢ | Q. For a measure § € 2(Q x ), we use the notation
0! == (P¥)0 and? := (PY)40 to denote its marginals (here P*, PY : QxQ — Q
stand for the canonical projections from € x 2 onto £2).

Thus, we aim to solve

2
b.
inf { F (1, m2) + G(r1, m2) + Z/ ol =yt dmix, y)} = inf S(r1, m2)
i=1 QxQ

2
subject to 7} = p!' and an =1lae.
i=1

(12)
Here we denote

2
G i= [ 3 vy,
QxQ i=1

‘We define, moreover,

2
Flrr,m) = o] 2% / / Gx1 — Vo) dmi(x, y) dxy
& JQ JOxRd

2
— 0,/ —/ / G(y1 — Vey2) dmi(x2, y2) dri (x1, y1)
& JaxQ JOxRe

and
2 b,
Sy, m2) == F(my, m2) + Gy, m2) + Z/ 2—l|x — yI>dmi(x, y),
im) JexQ T

where we have extended the second marginals of 7; by 0 outside of €.

The minimization is carried out over a weakly compact set and S is weakly
lower semicontinuous and bounded below, thus minimizers exist. If z* = (71, m2)
is a minimizer of (12) then we can construct a minimizer p* = (o}, p3) of the
original problem by taking o} = (PY)gm;".

Now we consider the properties of minimizers. Clearly, F is Gateaux differen-
tiable at 7™ in the sense that there exists § F (x™*) € C(Q2 x ) such that

(SF ("), 0) = a,/z—”// G(x1 — VEy) o) (x, y) dx|
& JQ JOxRe
27
—U\/—/ / G(y1 — +/ey2) dmy(x2, y2) A0y (x1, y1)
& JaxQ JOxRd

27
—o,/—/ / G 31 — VEy2) dby (x2, y2) dt1 (x1,s y1),
€ JoxQ JOxRd
(13)
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where T + 16 is any admissible perturbation of . Similarly, as the other terms in
the definition of S are linear in 7, these are in the same way differentiable, therefore
S is Gateaux differentiable in this sense.

From Lemma 2.2 it follows that S is concave along line segments & + 6
(t € (—1, 1)), where = is a feasible point and @ = (6, 6,) is a feasible direction at
7T ie.

2
0! (x) =0ae.x € Q, / d0;(x,y) =0and Y 67 (y) =0ae.y € Q, (14)
Q

2 i=1

and for some § > 0
i +t6; > 0, (15)

in the sense of signed measures, for all r € [0, §). Furthermore, it follows from
Lemma 2.2 that S is strictly concave on line segments & + t6, if for some i the
marginal Ql?(y) is not O for almost every y. Therefore, if #* = (', 7)) is a
minimizer and @ is a feasible direction at r* with at least one non-trivial marginal
then

(88(™),0) > 0,

where 8S (™) stands for the first variation of S at =™ defined as is (13).

Let & be a feasible solution and let p; (y) = niz (y). Now suppose that there
exists 0 < o < 1 such thatthe set Qy, = {y € Q : p1(y), 2(y) € (o, 1 — )}
has positive measure. Partition €, into two sets E1, E; of equal measure. Then
there exist measure preserving maps 7 : Ey — E> and S : E» — Ej such that
SoT and T o § are the identity almost everywhere on their respective domains
(for example one may choose T = V1 to be the optimal transport map between

the densities 1, and 1g, and S = V*). Now we construct a feasible direction 6

1T Y)

atm as follows: let 7 (y) = £75

01,0, € M (2 x Q) as

for y € E1 and we define the signed measures

01 = (p] ® (p1 o T)L (2 x E1) — (p] ® p1) L (22 x Er),

i.e.
/ (x, y)doi(x, y) :=/ @(x, y)dpy (x) dpi (T ()
QxQ QxEq
—/ @(x, y)dpl (x)dp1(y)
Qx Ey
and

62 := —(py @rp2) L (2 x E}) + (05 ® (r o S)(p208)) L (Q x E»),

ie.

/ o(x, y)dbr(x,y) = —/ o(x, y)r(y)dpsy (x)dp2(y)
QxQ QxE|
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+ / @(x, Ir(S(y)) dpy (x) dp2(S(y))
QxEy

for any ¢ € C(Q2 x 2).

Since 012(y) = p1(T(y)) > a a.e.on E| we see that @ has a nontrivial marginal.

Let us now check that 0 is feasible, i.e. it satisfies (14) and (15). If 8 < min{1 —
a, o} then m £ B0 defines a non-negative measure. Next, we check that @ satisfies
0!(x) = 0forae x € Qandi = 1,2 and Y ;_, 67(y) = 0 for ae. y € Q. For
¢ € C(R2), we have

/ P(x) o} (x) = / @(x) oy (x, )
Q QxQ
- / w(x)dp?(x)/ m(T(y))dy*/ w(x)p?(x)/ p1(dy =0
JQ JE| JQ JEy

and
/ o(x)do; (x) = / @(x)db; (x, y)
Q QxQ
=—/ w(X)dpS(X)/ r(y)p2(y)dy
Q Ep

+/ <P(x)d'0§l(x)/ r(S(y)p2(S(y)dy =0,
Q E»

where we have used that both 7" and S are measure preserving between E; and
E> and vice-versa, respectively. Let us notice that these arguments also show (by
taking ¢ = 1) that

/ do;i(x,y) =0, i=1,2.
QxQ

Now, for ¢ € C(£2), we have

2 2
do*(y) = / do; (x,
;/ng(y) 2(y) ;j [ emdy
- / dof ) [ eo1(T())dy
Q E;
—/ dp?(x)/ e(y)dp1(y)
Q E>
_ / dpl (x) / e () dpa(y)
Q E;
+ / dpl (x) / P (SGNPASH)) dy
Q E>
- /E SOOI T ) — r()ea()Tdy
1

+/E S (S(y))P2(S(y)) — p1(y)]dy = 0.
2
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Note that our arguments in fact show that —8 is also a feasible direction at 7.
46 have nontrivial marginals, and it is not possible to have both (S (x*), ) > 0
and —(8S(t*),0) > 0. Therefore, & cannot be a minimizer. This allows us to
conclude that for any minimizer p* of the original problem each density p;" takes
values {0, 1} almost everywhere. |

2.3. Optimality Conditions and Construction of the Pressure Variables

In the next Lemma, we give a more complete characterization of the minimizers
in terms of certain necessary inequalities. In particular, this is the first place where
we see the appearance of the pressure variable, which plays an essential role in all
of the subsequent analysis. Note that for convenience we express this result using

the notation K, := o,/ ZT”GE.
Lemma 2.4. Let (o}, p5) be an optimizer in (11) and let (p1, p2) a pair of proba-
bility measures such that p1 + p2 = 1 a.e. Then,

(i) We have the optimality condition
/ [Ke % p3 + @1+ bioi/t] (o1 — p}) dx
Q
+ [ [Kewpi + 02 b/ (2= p)dx 20, (10
Q

for a suitable pair of Kantorovich potentials (@1, ¢2) in the optimal transport
of pi onto p and p3 onto p5, respectively.

(ii) There exists a function p : Q@ — R that is Lipschitz continuous on spt(p]),
i = 1, 2 and is such that for any probability densities p1, p> with p1 + p2 = 1
a.e. we have

/ [Ke* p5 4+ @14 bioi1/T + p] (01 — pf) dx
Q

+/ [Ke % pf + @2+ baga /T + pl (o2 — pHdx 2 0. (17)
Q

moreover, we have

Vp=—VK; % p; — V& — b Vo1 /T ae.inspt(p])
and (18)
Vp=—=VK;xpf = VO — bV /T ae.inspt(p]).

Proof. Let (p1, p2) be a pair of probability measures such that p; + p» = 1 a.e.
For § € [0, 1] let us consider the competitors (p‘f, pg) = (pf +8(p1 — P, p5 +
8(p2 — p3)), which by construction satisfy the constraint.

By optimality, we have

HC. (0}, 03) — HC. (0}, p3) + @ (0%, p3) — ®(p}, p3)

1
+ 52 (W30 o) = W21 o1 + W3 (05 o) = W3 (3. p5)) = 0.
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Using the exact same argument as in [27, Lemma 3.1] to develop the Wasserstein
part on the one hand and the first variations of HC, and ® on the other hand, we
find (16).

For (ii) (similarly as in [21, Proposition 4.7]), let us notice first that (16) can be
written in the form

/[Ks*p§+d>1+b1(p1/t]h1dx+/[Kg*pf+d>2+b2<p2/r]h2dx20,
Q Q

where (hy, ha) € L®(Q) x L*°(Q) is such that p} + 8hy + p5 + 8ha = 1 and
p; +8h; € [0, 1] fori = 1, 2. We know from Proposition 2.3 that p}’, p; forms a
partition of 2. Therefore, we must take 2; < 0 on spt(,oik), and 71 > O on spt(,o;)
(and vice-versa for h;). To preserve the constraint ,0;" +6h + p%‘ + 8hy =1 and
the mass of each density, we must also take &) + hy, = 0 a.e. and fQ hipdx =
fQ h2 dx =0.

Now if we set hp = —h 1, we find that

/ [Ks*p; + D+ bior /T — (KS*,OT + @, +b2<p2/r)]h1dx >0,
Q

for any h; € L°°(€2) with O mean such that #; < 0 a.e. on spt(p;). This implies
that there exist constants Cq, C, € R such that

Kex p3 + @14+ b191/1 — Cy < Ke x py + @2 + baga/1 — C2 a.e. spt(pr)
K¢ % pf + @2+ brpa/T1 — Ca < Ke x p5 + 1 +b1g1 /1 — C1 a.e. spt(p2)

From here, we can define the pressure variable as

p:=Ci—Kg*p5 — P —bigp;/t ae.on spt(p]) and
p:=Cyr— K¢ *pf — P2 — baga/t ae. on spt(p;). (19)

Since the Kantorovich potentials are Lipschitz continuous and the other terms
are smooth, we find that p is Lipschitz continuous (note this regularity may degen-
erate as T | 0). By construction, p clearly satisfies the inequality in (17), and in
particular the value of the Lh.s. is equal to zero. Since the functions under consid-
eration are all Lipschitz continuous, we obtain (18). |

2.4. Continuous in Time Solutions for ¢ > 0 Fixed

Now we are ready to begin constructing time interpolations from the discrete
scheme. In this section we restrict ourselves to the case where ¢ is held fixed. In
this special case, we can use standard arguments from the theory of Wasserstein
gradient flows to obtain continuous in time equations in the limit 7 |, 0. When ¢ is
held fixed, we have strong compactness on the pressure term. However, similarly
to the models in [20,21], we will lack strong compactness on the density variables,
which would mean that in the limit when 7 | 0, only a weaker version of the system
will be available (see (25)). Let us also note that later on in Section 3, we will need
some of the pressure estimates provided below when we take ¢ to zero along with
T.
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Let T > 0 be a given time horizon and N € N and v > 0 such that Nt = T.
Let ¢ > 0 be fixed. By now, it is standard how to construct weak solutions to PDEs
that have gradient flow structure, using minimizing movement schemes as

n+l,t  n+l,t
(IO] ’ /02 )

. bl 2 n b2 2 n
emmnmmmm+MmmHZWMMm+E%wmw

P12 € PR, p1+p2=1ae}.
(20)
Let p : [0, T] — P(2) be defined as
pf(t) == p!th, if t € [nT, (n + D). 1)
We define the corresponding velocities, pressures and momentum variables as

Vet
V() = % if £ € [nT, (n + 1)1),

22
pit, )= pf’“, if t € [nt, (n + 1)71), (22)

E[ (t,") :==v](t,)p], if t € [nT, (n + D)71),

where gol.”“ and pl“l are defined in Lemma 2.4. Following the same steps as in
[20,27], the analysis boils down to obtain a sufficient amount of uniform (in 7)
estimates and compactness for the previously obtained functions, then pass to the
limit 7 | 0.

Also, as additional tools we construct the corresponding continuous in time
(geodesic) interpolations between the densities and the corresponding velocities and
momentum variables, (57, U], Eif). We refer to [20, Section 3.1] (see also [27,37])
for the precise construction. In particular, as a consequence of this construction,
we have

&3 +V - Ef =0,

in the sense of distribution on (0, 7') x 2. Let us comment on the role of the geodesic
interpolations. These interpolations (beside the more standard piecewise constant
ones) in the context of W,-gradient flows were first used by Santambrogio (see the
discussion in [37, Section 8.3]). Their role is the following: for any 7, these inter-
polations, since pieces of geodesic curves, by definition solve continuity equations.
Since the piecewise constant interpolations match the geodesic ones at node points
nt, if both of them converge, they need to converge to the same limit. Therefore,
one automatically has a continuity equation as the limit of piecewise constant inter-
polations. An alternative way (which is more often used in the literature) would be
to say that the piecewise constant interpolations solve a continuity equation up to
an error term, then one would need to show that this error term is converging to
zero as the time discretization parameter tends to zero.

Based on the same techniques as in [20,27], it is easy to obtain the following
estimates:
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Lemma 2.5. Let (o], v}, E]) and (p}, v} JE 7) be the previously constructed
piecewise constant and conttnuous in time znterpolatlons respectively. Then there
exists C > 0 independent of T > 0 and depending only on HC,(p1,0, p2,0) such
that

(i) Wa(pf (1), pT(s) < CT—5 % T and Wa(5F (1), T (s)) < C/T—s for any
0 <s <t < T.Moreover, up to passing to subsequences (,ol )0 and (,ol )r>0
converge (uniformly with respect to W) as © |, 0 to the same limit.

(i) (V] )r=0 is uniformly bounded in L*([0, T1; L%_,).

(ii1) (El.f),>o and (Ei’)wo are uniformly bounded in A0, T] x Q) and up to
passing to subsequences they have the same distributional limits as t |, 0.

@) [ [ 196 pf1dxdr = CTHC(o10: p20).
0 R

T
(V)/ / |pf (1, x +8d) — pj (t, x)| dx dr < CT (8 ++/e)HCc(p1,0, p2.0) for any
0 Q
d € R¢ with |d| = 1 and any § > 0.

T g 1 2 2
oi [ [wpParar < c [ [ 5 ((Gawns) pf + (Gawal) oY)
0 JQ 0o Ja¢

dx dr+C, and as a consequence, (V p* )¢ is uniformly bounded in L* ([0, T x
Q; R and (p’ — fQ pr(, x) dx)»o is uniformly bounded in L*([0, T] x Q)
by a constant of the form TC (1 + 1/&2).

(vii) (Vp%)e=0 is uniformly bounded in L*([0, T1; (C'(2))*), independently of
and €. In particular, V p® is uniformly bounded in 2'((0, T) x Q;R?) and
Vp'(t,-) defines a uniformly bounded distribution of order one, for a.e. t €
[0, T].

Proof. Let us notice that the proofs of point (i), (ii) and (iii) follow the exact same
lines of the proofs of [27, Lemma 3.3] and [20, Lemma 3.3], so we omit them.

From Proposition 2.3 we know that that pl.” ’s are characteristic functions, there-
fore the proofs of (iv) and (v) follow the exact same lines as the proof of [22, Lemma
2.4.].

Let us give the details on (vi). From the identities (18) from Lemma 2.4, we
have that there exists C > 0 (independent of t > 0, which might increase from
one inequality to the next) such that

T
| [ reptrer+ phaxar
0 Q

N
sCZr/ (UVKe* 052+ 101207 + (VK. % + V@215 ) dx
_ Q

2

Cr N
PN

<[],

Gza * ,05)2 o1 + (Gas % ,of)2 ,of) dxdr + C,



Weak Solutions to the Muskat Problem with Surface Tension 405

where we have used the uniform bounds on (,ol )¢>0 from the previous points and

1
WG
Since pf + ,022 = 1 a.e., this previous bound implies that (V p"); is uniformly
bounded in L?([0, T] x Q;R9). As a consequence of Poincaré’s inequality, we
have that (p — f pr(,x) dx)r>0 is uniformly bounded in L2([0, T] x ). Both
uniform bounds have the form 7C(1 + 1/&2).

To show (vii), let € € C1([0, T] x €; RY). Fix ¢ € [nt, (n + 1)7). Taking the
inner product of both sides in (18) with £(¢, -) and integrating on 2 w.r.t. ,o”+1 (we
drop the dependence on ¢ in the notation of &), we obtain

2no »  2mo
VK, * p'|* = T(IVGaI*p,-”) < —(

2
2no 2
. G28*10;1) = 2 (GZS*/),)

1
/ vt ~.§,o’f+1 dx = —UVZJT/ — VG, *p?“ ép’f“ dx
Q a+e
b
- / Vo, - £p) ! dx — / ~Vetgpl ! da23)
Q Q

n+1

and interchanging the roles of pf and p; ", we get

1
/ vt ~épg+1 dx = —av2n/ — VG, *p?“ ép2+1 dx
Q Qe

by
_/ Vo, - %-p121+1 dx _/ e v n+l E,On_H dx(24)
Q Q

First, we have

/ %VGS*,OSH gpi ! dx +/ fvcg*p?+l gpythdx
/ / 6@ [5x4 Ve - £ (o)
+p;1“<x +VeD) £ ()] drdz
/ / GO [+ VED) - £l @)
+p;’+‘<x> §0r = Verph (v — Vo) | dxdz
L / / GO [+ VED £l )
—p?“(x) £0r+ Vel + Ve | dzdx

/ / (G (x4 Va1 - [E(0) — £ + VED)] dedx

NG / / | / 2G @A (x + Vel T (x) - (DE(x + s4/62)2) ds dz dx,
R
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where in the second and third equalities we have used the change of variables
X = x — 4/ez and 7 — —z, respectively and the fundamental theorem of calculus
in the last equality. Now, since

1z1°G(z) < «G(z/B), Vz € R?,

for some universal constants o, § > 0, by the previous chain of equalities, we
obtain

1 1
—=VG,xpy ! "+1dx+/ —=VG, x ot gps ! dx
/Q NG e 5 Qe e 52

< CHC2: (o ™, p3 ™) DE (1, ) 1
< CHC,(p}. p) I DEt. )| ox,
where, in the last inequality we used the monotonicity of HC, along the sequence

(o] 05),-
Furthermore, we have that

1
/—|V¢;’“||s|p;’“dx=/ o o) gl dx
QT Q

and

‘/wl-sm’“dw/ Vo, - p) dx| < Cllg] .
Q Q

Using the fact that we have piecewise constant interpolations, integrating the last
equality in time on [0, T], we get

T T 3, T 3
/ /|uf|p;|g|dxdz5(/ /|vf|2p;dxdz> </ /|§|2dxdt> )
0 Q 0 Q 0 Q

Now, adding together (23) and (24), then integrating in time on [0, 7'] and using
(i1), we obtain

T
’/ /vpf-sdxdt
0 Q

where the constant C > 0 is independent of T > 0 and ¢ > 0. The thesis of follows.
]

< ClIDéll 1oy + CllEN 222y < CllEN 201y

Now we can use the above pressure estimates to derive a system of continuous
in time equations in the limit t — O when ¢ is held fixed.

Theorem 2.1. Let ¢ > 0, p1,0, p2,0 € () such that p1,0 + p2,0 = 1 a.e. There
exists p; € AC*([0,T]; 2(Q)), i = 1,2, p € L*([0,T]; H'(Q) and ¢1, & €
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L2([0, T] x 2 R?) such that p1 + p» = 1 a.e. in [0, T] x Q, b1¢) + bato = Vp
a.e. in [0, T] x Q and the system

dp1 — V- by p1 (VK. % py + VO +¢1| =0, (0, T) x 2,
dp2—V |0y p2(VKe % p1 + V) + 2| =0, 0.T) x 2, ()
p10,) = pr0, 0200,:) = p2.0,

is satisfied in the sense of distributions on (0, T) x 2.

It remains open whether in the previous theorem we have strong convergence
pf — piin L%([0,T] x Q) as t | 0, and in particular whether one can claim that

G =b; ' piVP.

Proof of Theorem 2.1. Using the uniform (in t) estimates in Lemma 2.5, we have
the existence of p; € ACZ([O, T]; £(2)), i = 1,2 such that up to passing to a
subsequence, both (o], p7) and (o], 67 ) converge to them uniformly in time, w.r.t.
Ws.

Since (p’ — fQ pr(, x) d)c)r>O is uniformly bounded in L2([0, T]; H'(Q)),
there exists p € L2([0, T]; HY(Q)) such that up to passing to a subsequence,
pT — fo PT(,x)dx — P, weakly in L*([0, T] x Q) and Vp* — Vp, weakly in
L2([0,T] x :Réyast | 0.

We only need to identify the limits of the momentum variables (Eir )r>0. From
the weak convergence of the density variables, we have that up to passing to a

subsequence, p{ VK, * pJ X P1VK, % pr,as T | 0and similarly o] VK, x pf X
p2VK, % p1, and pirVCIDi X piV®;, as T | 0 as vector measures.

Furthermore, since (pr p")r>0 is uniformly bounded in Lz([O, T] x 2; RY ),
there exists ¢; € L2([0, T] x ; ]Rd), i = 1, 2 such that up to passing to a subse-
quence bi_l,oiprr — ¢; weakly in L2([O, T] x Q; ]Rd), ast | 0.

Last, by the previous arguments, we have

biby pTV pT + baby ' pIVpT = VpT = VP = bty + bat,
ast | Oin Lz([O, T] x ; Rd). Therefore, the thesis of the theorem follows. O

It is open whether the continuum in time densities in Theorem 2.1 are charac-
teristic functions. Indeed, since we can only guarantee that the discrete densities
converge weakly to the continuum densities, the characteristic function property
may be lost in the limit. We point out that due to the energy bounds, the densities
are “almost” characteristic functions, i.e. we have

Lemma 2.6. For (o, p;) given as above with & > 0 fixed, for any a € (0, 1) we
have

3¢
O'\/E(x(l —a)

L < pi <l—-a)< HC, (p;, p3) forall <.
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Proof. Letus seti = 1, the other case will be parallel. We have
d T 1 T T
L <pf<l1-a) < —— [ pf0)(1 - pf () dx
a(l —a) Jo

1 T T 2
m/ﬂ[ﬂl (x) — py (x) ] dx.

By Jensen’s inequality, the above is smaller than

i L [T = G D] s

JE
< ——" HC.(pl, p}
T o2ra(l — @) +(p1. 02)

1
Tal—w /Q<Gs * P (0 = (G % pD() ) dx

a(l —

We then estimate
a(l_ /(Gg*pl)oc)(p1 () = (Ge* pD)) dx
< —// G@Ipf () — P (x — VEo)| de dx
(X(l—Ol) QJRA

Since p{ and p} take values in {0, 1}, we have |pf(x) — pf(x — /e2)| <

P (xX)pS (x — /e2) + pf (x — /e2)p5 (x). Applying these inequalities, the result
follows. O

3. Muskat Flow with Surface Tension

In this section, we complete the proof of Theorem 1.1 and show that whene = &,
goes to zero along with 7, the time interpolated minimizing movements scheme
constructed in (21)—(22) converges to a weak formulation of the Muskat problem
with surface tension under the energy convergence assumption (EC). This amounts
to showing that each quantity in the system of Euler—Lagrange equations given in
(18) converges (in an appropriate sense) to the correct limiting object. In particular,
we will need strong L' convergence of the density functions in [0, 7] x £2. To obtain
the necessary compactness for strong L' convergence, we develop an adaptation
of an Aubin-Lions type lemma in Proposition 3.2. We then conclude our result by
verifying the convergence of the Euler—Lagrange equations to the weak formulation
of the Muskat problem in a similar manner to the approach in [22].

Before we introduce the weak formulation of the Muskat problem, let us recall
the classical formulation of the problem. When the two phases are separated by a
smooth interface I', the Muskat problem is given by the continuity equation

dpoi — b 'V ((Vpi +V®)pi) =0 (MPy)
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along with the free boundary problem for the pressure

—Api = AD; in spt(p;);

O(pi + @) =0 on 9%

V =0b"0,(p1 + ®1) = b3 '9,(p2+ P2) on T (MPy)
[p]:=(p1 — p2) = F« on T,

n=n on dI'NI,

where « is the mean curvature of I", oriented to be positive when spt(p;) is convex
at the point. The weak formulation of the Muskat problem with surface tension is
provided in Definition 3.1 below.

Definition 3.1. We say that (p;, v;, p) is a weak solution to the Muskat prob-
lem with surface tension, if for a.e. T > 0, p; € Ll([O, T], BV(L2;{0,1}H) N
AC([0, TT; (). p1p2 = Oand p1+p2 = lae.,vi € L*([0, T]: Ly, (2 RY),

p € L2([0, TT; (C%*(£2))*) and for any ¥ € C*°([0, T] x €2) and for any vector
field € € C*°([0, T] x ; R4 ) with zero normal component on 9€2, we have

T T
/ / (pivi - Vi + pi0pyp) dx dr = [/ piy dx] (26)
0 Ja Q 0

T
| [ X ntm+ven-e-pv-e
0 Q ;

o ( Dpy Dp
2 \IDp1| ~ |Dp1]

with

:VE+ V.- g) (IDp1| + |Dp2]) dxdt =0. (27)

Remark 3.1. Let us remark here that % stands for the L density of Dp; with

respect to the total variation measure | Dp1| (after using the Radon—Nikodym differ-

entiation). Furthermore, let us notice that the term (Ill;% ® % : Vé) (|Dp1 |+

| Dp>|) is meaningful in the sense that f(v/|v|) d|v| defines a matrix valued element

of .4 (2) for any f : R? — R4 which is continuous and 1-homogeneous (see
for instance [3, Proposition 3.15] in the case when v = Dp for some p € BV (R2)).
In particular, if p € BV (R2; {0, 1}), then Dp/|Dp| stands for the measure theoretic
normal to the boundary of the set spt(p) and by v/|v| we mean the density of v
with respect to its total variation measure |v|.

Remark 3.2. Although we restrict our attention in the weak curvature equation
(27) to test functions with vanishing normal component on 92, we do not lose
information at the boundary. The weak continuity equation (26) encodes the zero
normal boundary condition for the velocities, and (27) still encodes the condition
that I and 92 meet orthogonally (c.f. the proof of Lemma 3.1).
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Now we are ready to state the main result of our paper.

Theorem 3.1. Given initial data pi o, p20 € BV () such that p1op20 = 0
and p1o + p20 = 1 a.e. in Q and Lipschitz continuous potential functions
O, s : Q — R, there exists (p;i, vi, p) withi = 1, 2 such that under the energy
convergence assumption (EC), it solves (MP1)—(MP») in the sense of Definition 3.1.

We postpone the proof of the previous theorem to the end of this section. First,
let us show a consistency result, i.e. that classical solutions of the Muskat problem
satisfy the weak formulation (26) and (27).

Lemma 3.1. If smooth solutions of (MP1) and (MP) exist with p; = xa, and with
a C? hypersurface T = dA| = dA», then p; satisfies (26) and (27) with the choice
of

vi i= —=b; (Vi + V®;) and p = p1p1 + p2p2 + 0 dp, (28)

where u € (C([0, T] x Q))* is the surface measure of T' = U;~o(T'y x {t}), i.e.
after disintegration

w=x"TT, 0 20, T]
or using test functions
T T
/ / fdu =/ / fd# 1 dt forany f € C([0, T] x ).
0 Jo 0 Jr,
Remark 3.3. Note that our notion of solution requires adding the surface measure
o du to the classical pressure variable. This singular term appears from the min-
imizing movement scheme, where it ensures that a vacuum does not form at the

interface. In general, we expect that the singular part in the weak pressure variable
corresponds to the surface measure in (28).

Proof of Lemma 3.1. (26) is a standard weak expression of (MP1) with b;v; =
—Vp; — V®;. Let us write again I' = U;~(I'; x {t}). Then we have

T
/ /[Zpi(b,’vi+Vd>i)-g—pv.g:| dx dr
0o Je |5
T
=/<) /Q|:Z,0i(bivi+Vq>i).§_(p1pl+p2p2)v.%_:| dr d

T
—/l/demu
0 Q

T T
=/ /(pl—l?z)é'vd%d_ldt—a/ /V«éd%”d‘ldt
0 I 0 Iy

T
—/ / (P11 + p2p2)é -nd !
0 I

o T T
=—/ /Kg.vd%d”dr—a/ /Vfd%ﬂd’]dt
2 Jo Jr, 0 Jry



Weak Solutions to the Muskat Problem with Surface Tension 411

o [T
:__/ [V -&+v-VEv]dwd!,

2 Jo Jr,

Here for the second equality we used integration by parts for the first integral, using
the fact that

\ (Z Pipi) =Y Vpipi + (p1 — pvd A LTy,

and for the third equality we used the curvature jump condition at the interface, and
the fact that £ has zero normal component on 9<2. To conclude, let us recall that «
is oriented to be positive when spt(p;) is convex at the point. With this orientation,
observe that for any C! vector field £ we have

/Ké‘~vd<%”d_1=/[V-E—U-Vé‘v]d%d_l—/ £-ndo?2,
Iy Iy aryNa2

where v = Dp;/|Dpi| is normal to I" toward the support of pi, n stands for the
co-normal vector (orthogonal to dI'; and tangential to I';). Note that the lower
dimensional term |, ar,masz‘g - 71d#%~% must vanish since we know that the co-
normal 72 coincides with the boundary normal n. Indeed, we can write

/ s-ﬁd%d‘zz/ g-nd#? =0,
alNa2 alrNa2

where the final equality follows from the fact that £ has zero normal component on
Q. ]

3.1. Preliminary Estimates

We present below a compactness result on the piecewise constant interpolations
of the density variables (p{, o5 )r>0, when the parameter ¢ is vanishing together
with .

Proposition 3.2. Let (pf, p;)c>0 be the piecewise constant interpolations con-
structed in Section 2 using the minimizing movements scheme (20). Let moreover
P1.0, P2.0 € P () be such that p; o € BV (2; {0, 1}) with p1,0 + p2.0 = 1 a.e. in
Q and in particular £(p1.0, p2.0) < +00.

Then, there exists p1, po € L'([0, T1; BV (2; {0, 1})) such that p1 + p» = 1
ae. in [0,T] x Q and up to passing to a subsequence, pf — p; strongly in
L'([0, T] x Q) as &; := max{t, €} | 0.

Proof. First, let us notice that by the uniform quasi-Holder estimate from
Lemma 2.5(i), we have that there exists a subsequence of (,of )r>0 (that we do
not relabel) and p; € AC%([0, T1: P (R2)) such that W2(pZz’ pit) = Oaser | 0,
uniformly in #. We shall work with this subsequence from now on.

The rest of the proof relies on a careful adaptation of the Aubin—Lions lemma,
developed in [36] and used in a similar context for instance in [20,21].
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Let us notice that in order to use the Aubin—Lions argument, we need to show
a tightness condition (cf. [36, Definition 1.3, Remark 1.5]) for the time-dependent
family (p;)¢~0. This is typically done by providing a compact set (of the space of
probability measures), where ‘most’ of the sequences (p; ()):~0 lie. Note that the
estimate in Lemma 2.5(v) does not provide such a compact set. Indeed, for > 0,
the densities (o (t));>0 are not actually BV in space. Inspired by arguments in
[13], we will work first with an auxiliary sequence ﬁf [0, T] x  — [0, 1],
defined as

ﬁf = Gs*pfa

where we have performed a convolution with the heat kernel G, only in the spacial
variable. It worth noticing that this “perturbation’” of p is reminiscent to the one
obtained via the so-called flow interchange technique introduced in [26]. We have
the following properties for this new sequence.

Claim 1. (0] )0 is uniformly bounded (w.r.t. £ and 7) in LY([0, T]; BV(Q)).

Proof of Claim 1. The uniform L bounds on (p;);~¢ are also preserved for
(ﬁi’)po. Now, as in the proof of [22, Lemma 2.4] we conclude that

T
/ / |Vp; | dx dt < CTHC,(p1,0. p2.0) (29)
0 Q
for a uniform constant C, which proves our claim. O

Claim 2. There exists a subsequence of (5f)r>0 (that we do not relabel) and p; €
L'([0, T x ) such that p; — p; strongly in L'([0, T] x Q) ase; | 0.

Proof of Claim 2. Fort € (0, T) fixed, let us notice that p _ actually can be seen
as the evolution of p/, via the heat flow for time & > 0. It is well-known that W;
is contractive along the heat flow, so we have

Wa(pi, p; ) < Walpi,, piy), YO<s <t <T. (30)

Now let us set g : L1 (Q) x L' (Q) — [0, +o0] and F : L (Q) — [0, +00]
defined as

g(p, v) = Wa(u,v)

and

| 1Dul(€2), if u € BV (),
F () = {—i—oo, otherwise.
By construction, F is convex, L.s.c. in LI(Q) and it sublevel sets are compact in
L! (2), therefore it defines a normal coercive integrand.
From (29) and from the definition of F, we have

T
sup/0 F(p;,)dt < +oo,

Er
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and similarly, from Lemma 2.5(i) and from (30), we have

T—h
limsup/ 807 s P dt < 400,
h‘l’o Er 0 ’ ’

therefore the assumptions of [36, Theorem 2] are fulfilled and one can conclude
that there exists p; € L'([0,T] x Q) and a subsequence of (ﬁi’)wo (that we do
not relabel) which is converging in measure, and in particular pointwise a.e. to p;
as &; | 0. The strong convergence in L' ([0, T] x Q) follows from Lebesgue’s
dominated convergence theorem, since (ﬁf)»o is uniformly bounded. The claim
follows. |

Claim 3. There exists a subsequence of the original sequence (p/);~o which is
converging to p; strongly in L'([0, T] x Q) as &; | 0.

Proof of Claim 3. Passing to the same subsequence in the original sequence
(p])r=0 (that we do not relabel) as in the last step of the proof of Claim 2, we
have

||,0,-T —ﬁi”Ll([o,T]xsZ) =< ||Pit —ﬁl'r||Ll([o,T]><Q) + ||5,'T — D ||Ll([o,T]><Q)
< CVe+1p; — il o.r1xe):

for a constant C > 0 (independent of t and ¢) and the claim follows by taking
&r | 0. In the last inequality we have used

T
lof = PillLiqorixe) = /0 /Q lo] — G % pf|dxdt

T

=[] 6o - pia - veldzarar
0 JQJRd

< CT/eHC:(p1.0, p2.0)s

where we relied on the fact that since ,01r and ,02r take values in {0, 1}, we have
lof (x) — pf (x = Ve2)| < pf (X)p3 (x — /e2) + pf (x — /e2)p5 (x).

To conclude, let us notice that since (pf)r>o converges uniformly w.r.t. W,
to p;, p; and p; have to coincide. Also, for this last subsequence, we can pass
to the limit as ¢; | O in the estimation of Lemma 2.5(v) to obtain that actually
pi € L'([0, T1; BV (2; {0, 1})).

O

Let p = (p1, p2) the limit point obtained in Proposition 3.2. Later in this section,
we will profit from the assumption

T T
/ HC,, (p") dr — / Es(p)de, ase | 0. (EC)
0 0
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3.2. Derivation of the Weak Curvature Equation for ¢ Going to Zero Together
With ©

Leté € C%([0, T x ; Rd). Fixt € [nt, (n+1)7). We consider the piecewise
constant interpolations (o, v/, p*). Let us take the inner product of the equations
(18) with &(z, -), multiply with the corresponding p; and integrate over [0, T'] x 2.
Adding up the two equations we get

T
/ / [VKe x p] + VO +v] + Vp©]-&pf dxdr
0 Q

T
+/ /[VKS*plf—i-VCDz—i—v;—i—th]~$,0§dxdt=0,
0 Q

of rearranging the terms yields

T
/0 /Qés [(VKe x p3)p] + (VKe x p))p3 ] + (o] (0] + V@) + p3 (0] + VP1)) - §
4VpT - Edxdr = 0. (3D

Our aim is now to pass to the limit in this last expression (31) as e; | 0 to
recover (27).

Theorem 3.2. Let (o], vf, PY)r=0 be the piecewise constant interpolations con-
structed in (21)—(22). Then there exists p; € L! ([0, T]; BV(£2;{0,1})) N
AC*([0, T]; 2()), vi € L*([0, T]; L2 (2 R) and p € L*([0, T1; (C™*(R))*)
such that, up to passing to a subsequence that we do not relabel, we have the fol-
lowing:

() pf — pi, as e; | 0, strongly in LY([0,T] x Q);

(i) v} pf X vi pi, as € 4 0, weakly-x in A% ([0, T x Q);
(iii) V p* X Vp, as e; | 0, weakly-x in L2([0, T1; (C1(2))*):

Proof. (i) Isaconsequence of Proposition 3.2 via the Aubin—Lions type argument.
(ii) Let us notice that the estimates in Lemma 2.5(i—iii) are independent of ¢ > 0,

therefore there exists E; € .4 ([0, T] x ), = 1,2 such that Ef = E; and

El’ A E; as ¢; | 0. Moreover, we have that (p;, E;) solves 9; + V - (E;) =0
in the sense of distributions and p; € AC2([0, T1; (Z(S2), W»)). Therefore,
there exists v; € L2([0, T]; L2 (: R?)) such that 9; p; + V - (pjvi) = 0 in the
sense of distributions.

(iii) Let us notice first that from Lemma 2.5(vii) we have that the sequence (V p©),
is uniformly bounded in L2([0, TT; (CH(2)™), independently of ¢. Then, the
Banach-Bourbaki—Alaouglu theorem yields that it is sequentially pre-compact
in that space, so we have that there exists { € L2([0, T1; (C'(£2))*) such that

up to passing to a subsequence V p* A ¢,as e | 0.
Thus, it only remains to show that ¢ is a gradient. Let us notice that by con-

struction of p®,
T
/ / Vp'-&dxdr =0,
0 Ja
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for any incompressible smooth field &. Therefore, we also have that (¢, &) = 0
for any incompressible smooth field &, so we would be done if one would
have a Helmholtz decomposition in this corresponding space. This result is well
known (see for instance [39, Lemma 2.2.1]), if ¢(z,) € W—14(Q)?, for some
q € (1, 400). However, our limit object has slightly worse regularity.

To overcome this issue, let us argue using the following claim. This is a conse-
quence of classical result in the theory of elliptic equations and Schauder estimates
(see for instance [15, Theorems 5.23-5.24])

Claim. Let ¢ € C%%(Q). Then the problem —Au = ¢ (with homogeneous zero
Neumann boundary condition, if fQ ¢ dx = 0) has a unique (modulo constants)

solution u € CZ""(Q) such that [[u]| 2.« < |l@]lcoe.

Now, let ¢ € CO%(Q) and u € C>%(R) as in the claim. Let r € [0, T]. Then
we have

‘/ pr(t7 )gﬂd-x
Q

= ‘/ pt(t, )Audx
Q

= ‘/ Vpi(t.) - Vudx| < Cl|Vuller < Cllullc2a = Cligllcoe,
Q

where in the first inequality we have used the last uniform estimate from the proof of
Lemma 2.5(vii). This implies that (p? (z, -)) is uniformly bounded in (C%%(£2))*.

To conclude the thesis of the lemma, we observe that (by possibly subtracting
the mean) (p7); is also converging weakly-x to some p, therefore we will have that
{=Vpin2'((0,T) x Q). |

To complete the proof of of Theorem 1.1, it remains to show that limit of
equation (31) converges to the weak formulation of the Muskat problem. This
result is proven in Proposition A.1, which in turn uses the results of Lemmas A.2
and A.3. These are direct consequences of the corresponding results from [22].
However, for completeness and to facilitate the reading, we collected them in the
Appendix A below. These results allow to simply conclude this section with the
proof of Theorem 3.1.

Proof of Theorem 3.1. This proof is a direct consequence of Theorem 3.2 and
Proposition A.1. Indeed, these two result, allow us to pass to the limit in the equation
(31) to obtain (27). O

4. Numerics and Equilibrium Shapes

In this section we present several examples of the performance of our numerical
scheme and a discussion of equilibrium shapes.
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4.1. Numerical Implementation

The Muskat problem evolution can be simulated by discretizing the minimizing
movements scheme (9) onto a regular grid. At first glance, numerically solving
the discretized variational problem is not so simple. Indeed, Problem (9) is not
convex with respect to p and the Wasserstein distance is challenging to work with
numerically. However, as noted in the introduction, the scheme can be substantially
simplified by applying the heat content linearization trick used in [13]. To that end,
note that the convexity of the heat content gives us the upper bound

HC¢(p) < HC:(p") + (BHC;(p"), p — p"), (32)

where the second term is the linearization of the heat content about the previous
iterate p". Thus, if we replace (9) by the linearized scheme,

p = argmin HC, (p") + BHCE. (6"). p = p") + E(p) + ®(p)

+Z Wz(pl,p,- (33)

we obtain a convex variational problem, and inequality (32) ensures that the scheme
still posses the energy dissipation property

Ec(p"") + Z S W3l ol < Ee(p").

A nearly identical argument to the proof of Proposition 2.3 shows that the set of
minimizers of (33) scheme always contains a configuration where p; and p; are
characteristic functions.

To solve problem (33) we introduce the pressure as a Lagrange multiplier for
the incompressibility constraint, and instead work with the corresponding dual
problem. Up to a constant, the dual problem has the form

Pnt1 = arg maX/Q(P + YD) + (P + Y2y (x) — p(x)dx, (34)
p

where

¥ (x) = (BHC: (p})) (x) + @i (x),

and c1, ¢y denote the quadratic c-transform
. . bi
(P + ¥ () = inf p() + ' () + 5|y — xP?
yeQ 2T

(note c-transforms play an essential role in optimal transport see for instance [37]).
The dual problem is concave with respect to p, and can be solved using the recently
introduced back-and-forth method [18], which efficiently solves optimal transport
problems in dual form.
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Due to the two phase nature of the problem, the optimal densities ,0.”+]

/7 are not
a simple function of the optimal pressure p™*! (this is in contrast to one-phase
incompressible fluid flow where the occupied region is the support of the pressure).
On the other hand, once we have solved for the optimal pressure in (34), we can
recover the velocities v; for each phase (c.f. equation (31)). Thus, in principle, one
can recover the densities ,ol."+1 from v; and p;' by solving the continuity equation
for time t. However, solving the continuity equation accurately is challenging due
to the discontinuity of the densities at the phase boundary. Luckily, since we know
that the densities remain as characteristic functions, we can instead compute ,ol." +1
using the level set method [33]. If we let ¢ be the signed distance function to the
interface between p{' and p%, then by solving the transport equation

0o+ Vo - (vip)) =0

for time 7, we can recover pl."+1 through the sign of ¢. The advantage of this
approach is that the transport equation with Lipschitz initial data can be solved
much more accurately than the continuity equation with discontinuous initial data.

4.2. Numerical Experiments

We demonstrate the performance of the numerical scheme on 3 different exam-
ples in 2 dimensions. In each experiment, we take our computational domain to be
the unit square [0, 1]? and set the surface tension constant to be o = 0.15.

In the first two examples, shown in Figs. 1 and 2, we and choose potentials
®,(x, y) = —w;y where w; = 5 and wy = 1. In Fig. 1, the starting configuration
for phase 1 is a small square and in Fig. 2, the starting configuration for phase 1 is a
large square. In both cases, the square becomes round and falls to the bottom of the
computational domain. However, due to the difference in mass between examples
1 and 2, the equilibrium configurations are different. In Fig. 1, the equilibrium
configuration is a half disc sitting at the bottom of the domain, while in Fig. 2 the
equilibrium configuration is a flat strip.

In the last example, shown in Fig. 3, we choose a different potential that leads
to a topological change. We set

<

| if y>

=

Di(x,y) =
1) —ly—dp) ify<

Al r—
B — b —

(

B[—

and ®;(x, y) = 0. The potential encourages phase 1 to migrate to the top and the
bottom of the computational domain, with a stronger force attracting the drop to
the bottom. Because the potential pulls the drop in opposite directions, ultimately
the initial drop is ripped apart into two separate droplets. Thanks to the scheme’s
implicit representation of the interface I', there is no difficulty in simulating topo-
logical changes.
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4.3. Discussions on the Structure of Equilibrium Shapes

In this subsection we discuss global equilibrium of the energy with gravity
potentials

Ee(p1, p2) :=HCe(p1, p2) + @ (p1, p2).

where ®; (x) = cjxgq, with 0 < ¢; < ¢3. The order of the constants denote that p;
is the lighter fluid, where the vector —e,; denotes the direction of gravity. The coor-
dinate here is x = (x’, x4), and for simplicity, we consider a cylindrical domain,

% = {x/| <1} x [0, k] = B¢~1(0) x [0, h).

Here the convolution is taken with the extension of the density functions as zero
outside of the domain, with the density constraint p; + o2 = 1 in  and fRd dp, =
M; . Since the densities are extended by zero outside €2, this will produce a Neumann
boundary condition for the interface I'. In particular, we expect that I intersects
a<2 orthogonally.

Let us mention that away from the global equilibrium, there are diverse possi-
bilities of stationary states for &, even with zero potentials. For instance any choice
of characteristic functions p; and p, generating the interface as a disjoint union of
spheres, {|x — a;| = r;}, is a stationary solution of the limit energy.

In the limit ¢ — 0, the I'-convergence properties indicate that the global equi-
librium of the e-energy converges to the limiting density pair (o1, p2) = (x4, XAc),
which is the global minimizer of the limit energy

Es(A) := Per(A) +/ W(x)dx, where ¥ (x) := (&1 — $r)(x)
A

under the volume constraint .Z¢(A) = M. Away from the domain boundary, the
classical minimal surface theory yields the C>* regularity of d A with the Euler—
Lagrange equation

—k —W(x) =AondA,

where X is the Lagrange multiplier associated to the volume constraint and « stands
for the curvature.

When 0A is away from the lateral and bottom portion of the cylinder, this
corresponds to the classical pendant liquid droplet problem where the minimizer
is known to be rotationally symmetric and convex (see [16]). When the droplet
boundary touches the cylinder boundary, various shapes of drops are possible (see
Fig. 4) and the complete description of possibly non-smooth global minimizers
appear to be open. In general, when ¥ has C'* boundary, it is shown in [41] that
dA is C1* up to the boundary and meets 3% orthogonally. For further discussion
of available results we refer to [25]. An ongoing work on numerical simulations for
our flow suggest that the equilibrium states even for the e-energy can be categorized
as the ones on Fig. 4. In dimension two, we could observe an additional equilibrium
shape, as in Fig. 5.
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Fig. 5. An additional equilibrium shape that we predict only in dimension two

Acknowledgements. We thank Tim Laux for the helpful discussions and references. We thank
Hugo Lavenant for his useful remarks, which in particular led us to fix a small issue in the
proof of Proposition 2.3. We thank the two anonymous referees for their very careful reading
of the manuscript. Their large amount of comments and remarks helped us to improve the
manuscript significantly. LK. is partially supported by NSF DMS-1566578. MLJ. is partially
supported by Simons Math + X Investigator—510776, DARPA FA8750-18-2-0066, and
NSF ATD-1737770. A.R.M was partially supported by the Air Force under the grant AFOSR
MURI FA9550-18-1-0502.

Open Access This article is licensed under a Creative Commons Attribution 4.0 Interna-
tional License, which permits use, sharing, adaptation, distribution and reproduction in any
medium or format, as long as you give appropriate credit to the original author(s) and the
source, provide a link to the Creative Commons licence, and indicate if changes were made.
The images or other third party material in this article are included in the article’s Creative
Commons licence, unless indicated otherwise in a credit line to the material. If material is not
included in the article’s Creative Commons licence and your intended use is not permitted by
statutory regulation or exceeds the permitted use, you will need to obtain permission directly
from the copyright holder. To view a copy of this licence, visit http://creativecommons.org/
licenses/by/4.0/.

Publisher’s Note Springer Nature remains neutral with regard to jurisdictional claims in
published maps and institutional affiliations.

Appendix A. Passing to the limit in the weak curvature equation based on [22]

Below we collected the results from [22] that are used in the proof of Theorem 3.1. For two
of the results we present their proofs as well, either because there was a minor difference
between the result that we need and the one from [22] or because we have found a shorter
proof than the one in [22].

Let us note that the energy convergence assumption in Theorem 3.1 is used only in
Lemma A.2. The assumption plays a crucial role in the following arguments as it allows
us to convert a limit requiring uniform convergence to one which only requires pointwise
convergence. In what follows, it will be useful for notational simplicity to introduce the
following definition:


http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/

424 M. JACOBS ET AL.

Definition A.1. For a smooth rapidly decaying kernel J : RY — R and a vector valued
Radon measure v € .#Z9(Q) we define the Radon measure o J() € A () as

/QIP(X)dUJ(V)(X) 1=/ J(z)/ v(x)|z Vo)

ﬁ‘dlvl(x) dz, Yy € C(Q).
Proposition A.1. Let ( ,oit)r>0 be the piecewise constant interpolations constructed in (21)—
(22) and let p; € LY([0, T1; BV(;{0,1})), i = 1,2 be their strong L' limits. If the
assumption (EC) is fulfilled, then up to passing to a subsequence that we do not relabel, we
have

T
/0 Aé[(VKST *P;)Pf-‘r(VKsr*plf)p;]dxdt
T
- Z/o /Q éll ka(x)d“J(DPi)(X)dt

D D
/ / ( o1 p1 :VE-&-V'S) (|Dp1| + |Dpal) dx dt (35)
|Dp1| |Dp1|

aser | 0, forany & € C3([O, T] x Q; ]Rd). Here, we denoted J(z) := o+/27|z - e1|2G(z)
and we used the decomposition VESY™(x) = >} {x(x)ng ® ny with g € C*(Q) and

ny € S such that {nj, ®nk}d(d h/2
matrices.

is an appropriate basis of the the space of symmetric
Proof. Leté € C3([0, T] x ;R4 ). Let us show that along a subsequence
T
/o /QS [(VKe, x p3)p] + (VKe, * p])p3 ] dx dt

T 1
-~ Z /0 /Q 3 kak(x) do s (Dpy) (@) dr,

as ez | 0. This result is not straight forward, since both the functional and the densities
depend on 7. This difficulty is the key reason that we need the energy convergence assumption
(EC).

Arguing exactly as in the proof of [22, Lemma 2.8], in order to show the convergence result
(35), it is enough to show its time-independent version, i.e.

1
/SZ §-[(VKe, % p5)p] + (VKe, % pD)p5] dx — Y /Q 7 2 &) doy (Dp) (),
i k

aser | 0, for PLlae telo, Tl
A computation similar to the one in the proof of Lemma 2.5(vii) reveals

/Qg . [(VKgr *pé)plr + (VK. *pf)pg] dx

2
- of /Q /]Rd 2G ()P (x + e 2)pl (x) - [E(x) — E(x + /5r2)] dzdx
o2

-7 /]M/SZPZI(XWL«/ETZ)/){(X)[Z@VG(Z):VS(X)] dx dr
T

vo([p%| . /Rd |Z|2|VG(Z)|/pr(x)p;(x+¢§z)dxdz), (36)
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where we were using a second order Taylor expansion (and the smoothness of &) in the last
equality. Let us observe that the very last term in (36) is converging to 0 as ¢z | 0 (due to the

strong convergence ,ol.r — p; in LY(£2) and the fact that p1p2 = 0a.e., see Proposition 3.2).
Therefore, it remains to prove

o

5=
Jg /Rd /Q Py (x + er2)p] (0) [z ® VG(2) : VE(x)] dx dz

1
- Z/Q i ijmx) doy (Dp;)(x),

as ¢ | 0. We note that

—2®VG(R) :VE=(z®2)G(R): VE=(z®2)G(z) : VEY™T,

where VESYM denotes the symmetric part of V&. A basis for the space of d x d symmetric
matrices is given by the d + @ matrices

1
{ei®ei}?=1U{*(ei‘f‘ej)@(ei‘i‘ej)} ,
2 l<i<j<d
where ¢; € R4 is the i’ standard basis vector. All of these basis matrices have the form
n ® n for some n € S9!, Thus, we may write

VEY(x) = Y q(ong @y,
k

where {ny} is any indexing of the above matrices and ¢ (x)ng ® ny = P VESY™(x) where
Py is the appropriate projection matrix.
Therefore we have

"j?” /Rd/ﬂpﬁ(er\/EZ)pf(X) [t ®2G() : VEW)] dxdz

2
= DS || pi e+ VEref gz i 6@ drdz,
T R JQ

NG

Since the functions z +— |z - nk|2G(z) are rotation invariant, when integrating on RY, it
is enough to consider only n; = e, where e is the first element of the standard basis on
R, Now, defining J(z) := o2z e |2G(z), we deduce the claim from Lemma A.2 and
Lemma A.3.

Now, let us remark that a computation completely parallel to [22, Proof of Lemma 3.6.]
reveals furthermore that

2
U://FTT /Rd/ng(x+‘/gz)p1r(x)|z'”|2G(Z)C(X)dxdz

2
D
»/Q‘;( Al n‘ +1>;<x)<|Dm|+|Dpz|) dx (37)

|Dp1|
as e — 0, and so, in this case, we would have

2
N Z/]Rd /ng(x + VEr)p] Wz - mi*G ()¢, (x) dx dz
Tk

NG
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o Dpi _ Dpy )
- | = E ® sng @ng + 1) & (x) (IDp1| + |Dp2|) dx.
/sz 24 <|Dm| [Dp1|

This would in fact complete the claim, as we can compute

D, D,
Z( Al o P :nk®nk+1>§k(X)
X

[Dpi| — |Dpy]
N |gZ:| Igﬁh :;Ck(x)nk@nk+;§k(x)Tr(nk®nk)
N |gg| ® |gﬁi| P VEIT(x) + Tr (V£ ()
= IgZh ® |gZi| VEX)+ V&),

where we have used Tr(n; ® ny) = 1 and the fact that the antisymmetric parts of V& are
annihilated by the above operations. O

The conclusion in the previous proposition is made by the following two lemmas:

Lemma A.2. If p° — p in LI(Q) X LI(Q) and HC;, (p7) — E(p) aser | 0, and J isa
nonnegative kernel with rapid decay (i.e. J(z) < |P(2)|G(2) for some polynomial P) then

1
lim J ‘/(Tx—i— 3 T(x) — p(x + /e x)dx‘d =0. (38
iy e S (2) o p1 (x + er2)py (x) — p1(x + /er2) p2 (%) z (38)
Proof. The proof of this result is the same as the one of [22, Lemma 3.7]. [m]

Thanks to Lemma A.2 we just need the following pointwise convergence result. This applies
to the multiphase case and is stronger than what is needed here. Similarly to [22, Lemma
2.8, Lemma 3.6] we can formulate the following result:

Lemma A.3. Suppose that p1, po € BV(2; {0, 1}) suchthat p; (x)p2(x) = Ofora.e. x € .
Then for any smooth function ¢ : Q — R and any even nonnegative kernel J : R > R
with rapid decay we have

lim / $(x) [p1 () (Je * p2(x)] dx
e—0JQ
1
=17 [/ C(X)dUJ(Dm)(X)+/ ¢(x) dGJ(Dpz)(X)]
Q Q
1
- 1/ ¢(x)doy(D(p1 + p2))(x),
Q

where we define the Radon measure o j(Dp;) € # (2) as in Definition A.1 and we have
used the notation Jg(z2) := J(z/¢).

The proof supplied below is different from the one by LAUX—OTTO in [22, Lemmas 2.8, 3.6].
Instead of disintegrating on R? and using one-dimensional arguments we obtain upper and
lower bounds using mollifiers.

Proof. We begin by showing

lim / ) [p1(x)Je % p2(x)] dx
e—0JQ
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1
= lim / 58 [o1(x) Je % p2(x) + p2(x) Jg * p1(x)] dx,
e—0./q 2

which amounts to showing that

SIEE)/Q C(x) [p1(0) Je % p2(x) — p2(x)Je * p1(x)] dx = 0.

Expanding out the convolution, we have

o
! / / T 11 ()pa(x + £ (x) — p1 (x + £2)p2 () ()] dz d.
& JQ Rd

Changing variables x — x — ¢z and then z — —z in the second term of the integral we get

1
! / / J@p1(0)pa(x + 62 [E(x) — £(x + £2)] dz dx
EJQ Rd

S”v{”oo‘ / / 121 (@)1 (12 (x + £2) dz dx
Q JRd

= 0(& IV¢ oo HC: 1. 2))
Thus, the dominated convergence theorem with the fact that p1pp = 0 a.e. yield that the

quantity vanishes as ¢ — 0.
Now we can restrict our attention to the limit

sli%/sz %C(X) [o1(x¥)Je * p2(x) + p2(x)Je * p1(x)] dx.
Since p; € BV(2; {0, 1}) and p (x)p2(x) = O ace.,
p1(x +€2)p2(x) + p1(x) p2(x + £2)
= %I,Ol(x +ez) —p1(0)] + %I,Oz(x +€2) — p2(x)]
- %KP] + p2)(x + €2) — (p1 + p2) ()1,

which follows from directly by evaluating both sides. Thus, it suffices to prove

1
lim — J(Z)/ ()X (x + €2) — x(x)|dx dz =/ ¢x)doy(Dx)(x)  (39)
Rd Q Q

e—>0¢

for any x € BV(; {0, 1}).
For § > 0 let ns be a smooth approximation to the identity, and set x5 = ns % x, such that

Xs — X, as 8 — 0 in the sense of strict convergence of BV functions (i.e. x§ — x in L
and [, [Dxs| = [q|Dx|as 8 — 0; cf. [3, Definition 3.14]).
Then, we also have

1
7/ J(Z)/ ¢)Ix(x +e2) — x(x)|dx dz
€ JRd Q

= lim/ J(Z)/ ;(x)l|x,3(x+sz)—Xa(x)ldxdz. 40)
§—0 JRd Q &

Without loss of generality, one may suppose that ¢ > 0. By Jensen’s inequality, the above is

1
< lim/ J(z)/ C(x)/ ‘Z-ng(x—i—szz) drdx dz
§—0 JRd Q 0
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1
= lim/ / J(z)/ t(x —etz)|z - Vys(x)|dx dzds
§—0J0 JRrd Q
=/ §(X)d01(Dx)(X)+0<8||V§||oo/ IDX|>~
Q Q

Taking ¢ — 0 we get the desired upper bound for the limit.
Conversely, for § > 0 fixed we have from Jensen’s inequality

1
f/ J(z)/ C)Ix(x +e2) — x(x)|dx dz
& JRd Q

1
Z/ J(Z)/ C(x)*lxs(x-i-«%)—Xa(X)Idde-i-0(5 IIVé“IIoo/ |DX|>-
JRe Q 3 Ja

Taking ¢ — 0 we get

/ J(Z)/C(X)IZ~VX3(X)|dXdZ+0<5||V§||oo/ |Dx|>.
R4 Q Q

Finally,
hm/ J(z)/ <;<x)|z-vXa(x)|dxdz+0<a ||v;||oo/ IDXI)
§—0 JRd Q Q
=/Q;“(x)da](Dx)(x).
The result follows. [}
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