A dynamic boundary value problem arising in

the ecology of mangroves !

Gonzalo Galiano? and Julian Velasco

Dpto. de Matemdticas, Universidad de Oviedo, ¢/ Calvo Sotelo, 33007-Oviedo
Spain

Abstract

We consider an evolution model describing the vertical movement of water and salt
in a domain splitted in two parts: a water reservoir and a saturated porous medium
below it, in which a continuous extraction of fresh water takes place (by the roots
of mangroves). The problem is formulated in terms of a coupled system of partial
differential equations for the salt concentration and the water flow in the porous
medium, with a dynamic boundary condition which connects both subdomains.

We study the existence and uniqueness of solutions, the stability of the trivial
steady state solution, and the conditions for the root zone to reach, in finite time,
the threshold value of salt concentration under which mangroves may live.

Key words: dynamic boundary condition, system of partial differential equations,
existence, uniqueness, dead core.

1 Introduction

Mangrove forests or swamps can be found on low, muddy, tropical coastal
areas around the world. Mangroves are woody plants that form the dominant
vegetation of mangrove forests. They are characterized by their ability to
tolerate regular inundation by tidal water with salt concentration ¢, close to
that of sea water (see, for example, [18]). The mangrove roots take up fresh
water from the saline soil and leave behind most of the salt, resulting in a
net flow of water downward from the soil surface, which carries salt with it.
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As pointed out by Passioura et al. [25], in the absence of lateral flow, the
steady state salinity profile in the root zone must be such that the salinity
around the roots is higher than c¢,,, and that the concentration gradient is large
enough so that the advective downward flow of salt is balanced by the diffusive
flow of salt back up to the surface. In [25] the authors presented steady state
equations governing the flow of salt and uptake of water in the root zone,
assuming that there is an upper limit ¢, to the salt concentration at which
roots can take up water, and that the rate of uptake of water is proportional to
the difference between the local concentration ¢ and the assumed upper limit
ce. They also assumed that the root zone is unbounded, and that the constant
of proportionality for root water uptake is independent of depth through the
soil. In [12], the model was extended in two important ways. First, considering
more general root water uptake functions and second, limiting the root zone
to a bounded domain. The authors proved mathematical properties such as
the existence and uniqueness of solutions of the evolution and steady state
problems, the conditions under which the threshold level of salt concentration
is attained, and others. In [12], it is assumed that tides, or other sources of fresh
or not too saline water, renew the water on the soil-water interface allowing to
prescribe the salt concentration at this boundary (Dirichlet boundary data).
Although this is the usual situation in which mangroves live, in this article we
shall focus in the situation in which the inflow of fresh or sea water is impeded.
In this situation, the continuous extraction of fresh water by the roots of
mangroves drives the ecosystem to a complete salinization and, henceforth,
to death. This work is motivated by the occurrences observed at Ciénaga
Grande de Santa Marta, Colombia. As reported by Botero [8] (see also [28]),
the construction of a highway along the shore in the 1950s obstructed the
natural circulation of water between both parts of the road (Caribbean sea
and lagoon). In addition, in the 1970s, inflow of fresh water from the river
Magdalena was reduced due to the construction of smaller roads and flooding
control dikes. These changes caused a hypersalinization of water and soil,
which resulted in approximately 70% mangrove mortality (about 360 Km?
of mangrove forests), see [8], [17]. Although other causes, like evaporation or
sedimentation, may have had an important contribution to the salinization of
the Ciénaga, we shall keep our attention in the mechanisms of mangroves and
their influence in this process.

The main mathematical difficulty of this model when compared with that
studied in [12] is that the closure of the natural system, the lagoon, implies
a new type of boundary condition in the water-soil interface, which is no
longer of Dirichlet type. Balance equations for salt and water content lead to
a dynamical boundary condition at such interface, i.e., a boundary condition
involving the time derivative of the solution. Although not too widely con-
sidered in the literature, dynamic boundary conditions date back at least to
1901 in the context of heat transfer [26]. Since then, they have been studied in
many applied investigations in several disciplines like Stefan problems [29,32],



fluid dynamics [16], diffusion in porous medium [27,15], mathematical biology
[14] or semiconductor devices [30]. From a more abstract point of view the
reader is referenced to, among others, [10,23,19,11,13,1,2,7].

Apart from the mathematical technical details, one of the main features of
the dynamic boundary condition when compared to the Dirichlet boundary
condition is the elimination of the boundary layer the latter creates in a neigh-
borhood of the water-soil interface, layer in which the salt concentration keeps
well below the threshold salinity level. Thus, this new model allows us to de-
scribe the situation in which a continuous increase of fresh water uptake by
the roots of mangroves drives the ecosystem to a complete salinization.

The outline of the paper is the following: in Section 2 we formulate the math-
ematical model. We assume that mangroves roots are situated in a porous
medium in the top of which a water reservoir keeps the soil saturated. As in
[12], coupled partial differential equations for salt concentration and water dis-
charge are considered in the porous medium. Above it, in the water reservoir,
balance laws for salt and water are formulated. The assumption of homoge-
neous salt concentration in the water reservoir leads to a dynamic boundary
condition in the water-soil interface. In Section 3 we state our hypothesis and
formulate our main results on existence and uniqueness of solutions of the evo-
lution problem, as well as the convergence of this solution to the steady state
solution. We also study the conditions under which the complete salinization
of the root zone is attained in finite time (dead core). Finally, in Section 4 we
prove our assertions.

2 The mathematical model

In this section we formulate the mathematical model which describes the salt
and water movement in the water-soil system. We consider the case where
the mangroves are present in the horizontal z,y plane, with an homogeneous
porous medium located below this plane and a water reservoir above it. The
porous medium is characterized by a constant porosity #, indicating that we
are assuming the mangroves roots to be homogenized throughout the porous
medium, without affecting its properties. Assuming further that the hydro-
dynamic dispersion tensor, D, is constant and isotropic, i.e. neglecting the
velocity dependence in the mechanical dispersion, we find for the salt concen-
tration the equation, see [6],

0(;? + div (eq — 6DVe) = 0, (1)

where the vector q denotes the specific discharge of the fluid, D = DI, I is
the identity matrix and ¢ denotes time. We also have a fluid balance in the



porous medium. Disregarding density variations in the mass balance equation
of the fluid, we obtain a fluid volume balance expressed by

divgq+ S =0, (2)

where S'is the volume of water taken up by the roots per unit volume of porous
material per unit time. If the mangroves are uniformly distributed throughout
the x, y-plane and there is no lateral fluid flow, we may consider the problem as
one-dimensional in the vertical direction. If the z-axis is positive when pointing
downwards, the flow domain is characterized by the interval 0 < z < H < oc.
In the one-dimensional setting equations (1) and (2) become

Ocy + (cq — 0Dc,), =0, (3)
7.+ S =0, in (0,H) x (0,7) (4)

For S, we assume to have the form

c\P
S s(z) (1—) for 0 <c¢ <e,

Ce
0 for ¢ > ¢,

where ¢, is the upper limit of salt concentration at which mangroves may
uptake water, p > 0 and s(z) is determined by the root distribution as a
function of the depth z below the soil surface. This root distribution function
will be non-negative, and non-increasing with z. We shall keep in mind the
following characteristic example: we assume that the function s is a positive
constant, sg/z«, above a certain depth z,, and zero below that depth, i.e.

s(z) =s0/z. f0<2<2z and s(z)=0 ifz <z<H. (6)

The quantity sq is the total amount of root water uptake in the profile with
no salt present, in volume per unit surface per unit time, i.e. the transpiration
rate of the mangrove plants in the absence of salinity. On the bottom of the
porous medium domain, we assume no flux boundary conditions, resulting in

q(H,t) =c.(H,t) =0 forte (0,T). (7)

On the water-soil interface we prescribe a boundary condition which is deduced
from conservation laws for salt and water in the whole system water-soil. We
assume that salt concentration in the water domain, C', remains uniformly
distributed in space. This approximation is justified when assuming a much
faster mixing of the salt in the reservoir than in the porous medium. Then,
the average height level of the water reservoir, W, and C' are functions that
only depend on time. We further consider, based on a continuity assumption

C(t) = ¢(0,t) fort e (0,T). (8)



Then we have:

e The salt balance. Assuming that the total amount of salt in the system
water-soil remains constant, we have

CZ(CW+/OH9(;) —0 in(0,7).

Therefore, from equation (3) and the boundary condition (7),

d(CW)
dt

= ¢(0,)¢(0, ) — 8De,(0,-) in (0, 7). (9)

e The fluid balance, which asserts that the amount of water taken up from
the soil by the roots of mangroves is replaced by water from the reservoir:

Cg/f = —¢(0,-) in (0,7). (10)
Combining (8)-(10) we deduce
W (t)e,(0,t) = 60Dc,(0,t) fort € (0,7), (11)

which is the dynamic boundary condition for the soil-water interface. Finally,
we add to this formulation given initial distributions of salt concentration,
c(+,0) = ¢o in (0, H), and of water reservoir height level, W (0) = Wy.

We recast the above formulation in an appropriate dimensionless form intro-
ducing the following variables, unknowns and parameters:

EZ: Dt/zza xTr .= 2/2*7 u = C/CC7 q:qz*/De’

w=W/0z, 3§(x):=zs(Hzx)/so, d:=H/z.,, m:=sez./D0,
and we define f(x,u) := S(Hz,c.u), with f: [0,d] x [0,1] — R, given by

f(,0) = 3(@)(1 - o), (12)

with p > 0 and
Sx)=1 if0<z<1 ands(x)=0 ifl<z<d (13)
With the above changes we are led to the following problem (omitting tildes):

find u: Qr — [0,1], ¢: Qr — R and W : [0, T] — R such that

e +mf(,u) =0 inQp=1x(0,T), with I =(0,d), (15)
w'(t) +q(0,t) =0 forte (0,7),



subject to the boundary and initial conditions

w(t)u(0,t) = u(0,1), (16)
uz(d,t) = q(d,t) =0 for t € (0,7), (17)
u(-,0) =ug in I, w(0) = wy. (18)

Remark 1 In the recasting of our model there appeared a constant capturing
all the important physical parameters, the mangrove’s number:

m = 892/ D0. (19)

Using [25] and [24] as a reference we find the following values for the physical
constants: D = 7 -10"°m?/day, § = 0.5, and so = 1 fm~2day ™. Taking

*

Z* in the range 0.2-0.5m, this implies a time scale in the range 2-10yr and
m € (6, 15).

3 Main results

We shall refer to problem (14)-(18), as to Problem P, for which we assume the
following hypothesis:

H;. The function f: I x [0,1] — R, with I = (0,d) and d > 1, satisfies

fe L=(e(o.), 1< 1,
f(+,s) is non-increasing in I and f(d,s) > 0 for all s € [0, 1],
f(z,-) is non-increasing in [0, 1] and f(z,1) =0 for a.e. x € I.

Note that, in particular, f > 0in I x [0, 1].
H,. The initial data posses the regularity

ug € H'(I) with 0 <wug <1 in I

Hjz. The function w is a positive constant. The number m is positive. We set
w=m = 1.

Remark 2 The assumption w (or the dimensional W) constant in Hz has a

reasonable range of validity. From (4), (5), (10) and the mean value theorem
we infer

. _
W(t) =Wy — / q(0, 7)dT = Wy — tso(1 — E)p, for some ¢ € (0,c¢,.).
0

(¢

Set so as in Remark 1 and p = 1. A lower limit for ¢ is sea water salt concen-
tration c,, ~ 0.5c.. Then W,y must be much greater than the 15 cm. that the



lagoon will decrease per year while keeping the sea water salt concentration.
For a value of ¢ = 0.9¢. the decrease of the height level is of about 3 cm. per
year .

Remark 3 Since the numbers m and w do not play any essential role in the
results we prove in this work, we set m = w = 1 for clarity.

Under Hypothesis H;-H3 we can not expect the existence of classical solutions.
We then introduce the notion of solution we shall work with.

Definition 1 We say that (u, q) is a strong solution of Problem P ifu : Qp —
[0,1] and q : Q7 — R satisfy the following properties:

(1) For any r € (0,00),

we W (0,75 L(1) N L'(0,T: W2 (1) N C((0, T C(D),
¢ € C((0.TEW)

with W := {p € Wh=(I) : p(d) = 0}.

(2) The differential equations (14) and (15) and the boundary conditions (16)
and (17) are satisfied almost everywhere. The initial distribution is sat-
isfied in the sense

lim {lu(-; ) = uol[2(r) = 0.
We prove the following result on existence and regularity of solutions.
Theorem 1 Assume Hy-Hz. Then there exists a strong solution of Problem

P satisfying
U > Uy :=minug  a.e. in Q. (20)
T

In addition, if for some p > 0
fec?(Ix[0,1]) and wuy € C*P(I), (21)

and if ug satisfies the following compatibility condition

0) +14(0) [ £ (e — o0) = FO.(O)o(0), (22
then u € CYP2P(Qr) and q € CHPIHP(Qr).

We prove uniqueness of solution for f(x,-) being Lipschitz continuous in [0, 1].
For more general functions, we show that uniqueness of solution holds true
under an additional condition on the component w. In Proposition 1 we give
an example in which solutions of Problem P satisfy such condition.

Theorem 2 Let (uy,q1) and (ug, g2) be two strong solutions of Problem P and



let Hi-Hs be satisfied. If either
f(z,) s Lipschitz continuous in [0,1]  for almost all x € €, (23)

or anyone of the solutions satisfies

u(z,t) > /Ox luz(y, )| dy a.e. in Qr, (24)

then (u1,q1) = (uz2, q2) a.e. in Q.

Proposition 1 Assume Hy-Hs and (21)-(22), and let (u,q) be a solution of
Problem P. Suppose that uqy satisfies up, < L in I and

FCum) §L<um—;, (25)

for some positive constant, L, with u,, given by (20). Assume

flou)+ufy(,u) <0 in Qr. (26)
Then condition (24) is satisfied.

Remark 4 In particular, if f(x,0) = s(z)(1 — 0)P, with s smooth, and uy €
C*P(I) satisfies uoy < (1 — wm)? < Uy — 3, then condition (24) is satis-
fied. Actually, the smoothness requirement on s may be dropped by using an
approrimation argument.

One important effect of the dynamic boundary condition when compared to
the Dirichlet boundary condition at the boundary water-soil is the elimination
of the boundary layer the latter creates. It is straightforward to prove that
the unique solution of the steady state problem corresponding to Problem P,
i.e., functions U € H'(I) and Q € W satisfying

(QU - U)o =Q.+ f(-,U) =0 in I,
U,(0) = Up(d) = 0,

is the trivial solution (U, Q) = (1,0). Regarding the asymptotic convergence
of solutions of Problem P to this trivial solution when t — oo, we have the
following result.

Theorem 3 Assume Hy-Hs and u,, > 0, and let (u,q) be a strong solution of
Problem P. Then

(u,q) — (1,0) dn L*(I) and wu(0,t) — 1 pointwise ast — oo.

We finally state a result on the existence of a dead core for solutions of Problem
P, i.e., sets where the threshold salinization v = 1 is attained in finite time.



The proof of this result, which is of local nature, i.e., independent of the
boundary data, can be found in [12]. First, we introduce some notation. For
any t € (0,7) we consider the parabola of vertex (zo, 1),

Pit):={(x,7): |lx —xzo| < (r —=12)", 7€ (T},

with 0 < v < 1 and zg € [ such that T < xy < 1 —T"%, implying P(t) C Qr
for all ¢ € (0, 7). We define the local energy functions

E(t) ::/ lup|> dzdr and C(t) ::/ (1 —w)Pttdodr.  (27)
P(t) P(t)

In [12] we proved the following theorem using the techniques introduced in
3,4].

Theorem 4 Suppose there exist constants so and s; such that
0 < spo?™ < of(-,1—0) <s10P™ foro €[0,1], (28)

in P(t) for a.e. t € (0,T), with p € (0,1) and so > s1/2, and let (u,q) be a
strong solution of Problem P. Then there exists a positive constant M such
that if E(0) + C(0) < M then uw =1 in P(t*), for some t* € (0,T).

Let us finish this section with a remark on the assumptions of Theorem 4.
First, if function f is given by f(z,0) = s(x)(1 — o)?, with s given by (13)
then (28) is trivially satisfied in the region where s > 0 (root zone). Regarding
the bound of the initial energy, we have that testing the first equation of (14)
with 1 — w and using the equation (15) we obtain

2B(0) + 0(0) < [(1—uo)* + (L= uo(0)(1+ [

few). (29)
Therefore, if the initial datum is close enough to one then the initial energy
bound is satisfied. Combining Theorems 3 and 4 we deduce the following
corollary.

Corollary 1 Let (u,q) be a strong solution of Problem P in Qr, for T large
enough. Under the conditions of Theorems 3 and 4 there exist Ty, t* > 0 such
that w =1 in P(t*), for some t* € (1, T).

Or, in other words, the threshold value of salt concentration is attained in any
compact set contained in the root zone in finite time.



4 Proofs

Proof of Theorem 1. We first prove the existence of weak solution of a time
discretization of Problem P. Since, a priori, the component u of solutions to
approximated problems will not necessarily satisfy 0 < u < 1, we extend f by
fas f(xr,0)=0ifo>1, f(x,0) = f(x,0)if0< 0o <1and f(z,0) = f(z,0)
if o < 0. We denote the corresponding problem by Problem P.

Lemma 1 For @ € H'(I), and 7 > 0 small enough, there exists a solution
(u,q) € W2T(I) x W, with r < oo, of

g —ux)x—'& a.e. in I, (30)
z+f< u)=0 ae inl, (31)
SR (32)

Proof. We introduce the set K = {v € W, ||v||y1.=~ < p}, for some p > 0 to
be fixed. It is clear that K is convex and weakly compact in the star topology
of Whe°(I). For ¢ € K, we define the map

with u € H*(I) solution of

Jw=e+7 [wp.+7 [ @il + ((0) = a(0)p(0) =0, (33

for any ¢ € H*(I). The existence of a unique solution of (33) is guaranteed
by the Theorem of Lax-Milgram (see, for instance, [9]). In addition, we have

1 B _
tzzllzz < —llu = allze + llullz2ll fllze + llusllz2llgll =, (34)

i.e., u € H*(I). Since 4 € H(I) C C(I), a boot-strap argument allows us
to deduce u € W*"(I), for any r < oo. A standard argument allows us to
conclude that u satisfies (30) and (32) (with ¢ replaced by q).

Observe that a fixed point of S is a solution of (30)-(32). We prove the existence
of such a fixed point using a theorem by [5], for which we need to show:
(i) S(K) € K and (ii) S is weakly-weakly continuous in the star topology
of Wh>(I). Showing S(K) C K is straightforward since for any ¢ € K,

1S(@)lIwree < 2]| fllz =2 p.

To prove the weak continuity, (ii), we consider a sequence ¢; and a function
¢ in K such that ¢; — ¢ weakly star in Wh*°(I). Let u; and u be the cor-
responding solutions of problem (33). Taking ¢ = u; in (33) we obtain, after

10



using Schwarz’s inequality,

i (0)* + (1 = 7[1gll70e — 27 1Gjoll o) gl + 7llugallZ2 < llallZ> + @(0)*.

For 7 small enough and independent of j we get F; + 7||uj. |22 < ¢, with ¢
independent of 7 and j, and with

Ej = ui(0)* + [lu 2. (35)

Therefore, we obtained a uniform bound which allows us to extract a sub-
sequence of u; (not relabelled) such that u; — v weakly in H'(I), for some
v € HY(I). Since the embedding H'(I) C C(I) is compact, extracting a new
subsequence if necessary we have u; — v uniformly in C(I). Next we show
that, actually, v = u. All the terms in (33) corresponding to (u;, ;) are well
defined in the limit j — oo. For instance,

'A'z = ‘zA' +/ 'A'm / Az ;
/I(ugqg) © /]uy G+ | widiep — I(vq) @

due to the convergences u; — u weakly in H'(I) and uniformly in C(I), and
¢; — ¢ weakly star in W°(I) and uniformly in C'(I) (by compact embedding,
again). Then, by the uniqueness of solution of problem (33) we deduce v = w.
Hence,

S @) = [ Fs.us()ds — [ Fls,uls))ds = S(@)(a),

uniformly in C*(7) and, in particular, weakly star in W%°°(I). Therefore, (ii)
is proven and the existence of a fixed point deduced. O

We now construct piecewise constant in time approximations of solutions of
Problem P. Let (0,7] = Ui, ((k — 1)7, k7], with 7 = T/K and K € N. For
k=1,...,K, define recursively (uy,qx) as the solution of problem (30)-(32)
with @ = ug_1, u = u, and ¢ = ¢;. Let the initialization of this recursion be
the initial data of Problem P, uy. We define the following piecewise constant
in time functions: u(™(x,t) = uk(x), ¢ (z,t) = q(z),

— U 1
at(f)u(f)(x’t) _ ug(x) — uy 1@)’ E(T)(t) — f(]u(T)(O,t)F + / |u(f)’2>7
T 2 I

ifeel, te((k—1rkr],fork=1,... K.

Lemma 2 As 7 — 0 there exist a subsequence of (u'™,¢\™) (not relabelled)
such that

11



W™ Sy weakly star-weakly in L>(0,T; H'(I)), (36)
OFu) = B weakly in L*(Qr), (37)

A u)(0, ) — Bu(0, ) weakly in L2(0,T), (38)
GO I weakly in L*(0,T; H*(I)), (39)

GO I uniformly in C((0,T); C(I)), (40)

q(T) —q uniformly-strongly in C((0, T]; W). (41)

Proof. Replacing in (30) functions u, ¢ and @ by ug, g, and ug_1, respectively,
and using ¢ = uy in the weak formulation (33) (with ¢ = ¢) , we obtain, after
using the inequalities of Schwarz and z(z — y) > (2 — y?)/2,

Ek + THukIH%z S Ek;—l + TCfEk,

1 2 2

and with ¢; := || f||2 + || f|| - Then, from the Gronwall’s discrete inequality
and k7 < K, we deduce F), < cEy, for k = 1,..., K, and for some constant,
¢, independent of 7. Therefore,

for

By — Ej_
P g2 < cor B

Integrating in (0, ), for any t € (0,7"), we obtain
EO@) + [ i) < oo,
Qt

which gives a uniform estimate for u(” in the norm of L2(0,T;H'(I)) N
L>(0,T; L*(I)). On the other hand, from (31) we obtain ||gx||wre < || f|lLe~,
which implies the uniform bound

g ooy < [ F N1z

We now choose ¢ = (ur — ug_1)/7 in (33) (with ¢ = q). We get

_ 0) — 0),2
B a0 g O O

T

Using again the inequality z(z —y) > (2% — 3®)/2, we obtain

Uk — Uk—1 1 / 9 9
- Py > — |ug—12]?),
/fukx( T )e 2 2T I(|ng;| [u-1al")

and therefore

12



U — Up— 1 U, — U
JIE=E R b o Qe = geal®) + [ ()™=
I T 2T T
ug,(0) — ugx-1(0)

T

+] > <o0.

Integrating in ((k — 1)7, k7) and adding from k =1 to K leads to

1
s M 2(T.. / (1), (D) |2 / (T )2 < / 2

. /Q WA
T

Using Holder’s inequality we deduce

||u§:T)||%oo(L2) + HatT)u(T)H%Q(LQ) + ||at(T)U(T)(07 ')”%Z(O,T) < C(H“o”fql

Hlg e 4172 a1)),

i.e., additional uniform bounds for

u™ in L0, T; HY(I)),
O™ in L*(Qr), (42)
8 u™(0,-)in L*(0,T). (43)
Once we have the uniform bound on the time derivative, (42), we deduce from
(34) a uniform bound for u(™ in L2(0,T; H*(I)), i.e. (39). Therefore, there
exist uw € L>(0,T; H'(I)) N H(0,T; L*(I)) and q € L>=(0,T;W) such that
(36) and (37) hold. In addition, the Compactness result of [31] implies (40).
Therefore, since f € L=(I;C(R)) we have ¢\7 = f(-,u?) — f(-,u) = ¢
uniformly-strongly in C'((0,77; L>(I)), and then (41). Finally, from (43) we
deduce (38). O
End of proof of Theorem 1

We are now ready to pass to the limit 7 — 0. The pair (u{™, ¢'™) satisfies

R (7' (1) (7- . D) =
/QT& U 6_‘_/62 fr—i—/ §—|-/ a )6(07)—0, (44)
for £ € L*(0,T; H'(I)), and

¢+ fu) =0 ae inQpr, ¢7(dt)=0 forallte (0,T]. (45)

13



Taking the limit 7 — 0 in (44)-(45), and using (36)-(41) we obtain that (u, q)
satisfies

T
ot [ et [ (ot [Tu0)60.9 =0 (46)
and
¢+ f(ou) =0 ae in Qp, andq(d,t)=0, forallte (0,7).

Due to (39) we deduce u, € L*(Qr). Integrating by parts in (46) and using
f € L>(I,C(R)), we deduce that (u,q) satisfies the strong formulation (14)-
(18) and it is, therefore, a strong solution of Problem P.

Finally, using £ := min {0, v — m}, with m = minj ug, and £ := max {0,u — 1}
as test functions in (46) one easily shows that m < u <1 in Q7. We note at
this point that this property implies f(-,u) = f(-,u) in Q7 and therefore the
pair (u, q) is also a strong solution of Problem P.

Finally, if function f and the initial condition satisfy the additional regularity
and compatibility conditions stated in Theorem 1 then v € C(Qr) which
implies uf(-,u), g, € CP(Qr) and, therefore, u; — u,, € CP(Qr), implying the
additional regularity assertion. O

Proof of Theorem 2. Let (uy,q:1) and (ug,g2) be solutions of Problem P and
set (u,q) := (uy — u2,q1 — q2). Then (u, q) satisfies Problem Pp

up + (uqr + u2q)z — Uge =0 in Q,
Gz + f(z,u1) — f(2,u2) =0 in Q,
u(0,+) = u,(0,-) on (0,7),

uz(d7 ) = Q(dv ) =0 on (07 T>7

up=0 on I.

We first discuss the case in which f is Lipschitz continuous. Multiplying the
first equation of Problem Pp by u and integrating by parts we obtain

;jt(u(o,tf —|—/Iu2) +/I|u$\2 < ;ql(O,t)UQ(O,t) + ;/If(-,ul)lﬂ
+u2(0,1)]q(0,¢)u(0, )] +/IU2|QHU3:|~ (47)

Using the second equation of Problem Pp, assumption (23) and the continuous
embedding L*(I) C L*(I), we deduce

o OF < (176w~ fCw)l) < 2 [lul) et [, 49)
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with C the constant of Lipschitz of f(-,s) and ¢ > 0. Using Schwarz’s in-
equality and |luz||z~ < 1 we then get from (47)

ld 2 2y, 1 2 2 2
iﬁ(u(o,t) +/Iu)+§/l|um| < cu (O,t)—l—cz/lu

with ¢; = (|q1]|z~ + 1)/2 and ¢y = || f||z/2 + cC%. Applying the Lemma of
Gronwall with ug = 0 we deduce u = 0 a.e. in 7, i.e., u; = us. Then, from
(48) we also deduce ¢; = g2 a.e. in Qr.

We now let f be a general function satisfying H;-H3 and assume that condition
(24) holds for wus. Multiplying the differential equations of Problem Pp by
smooth functions ¢, v satisfying

0(0,t) + 0. (0,8) =0, .(d,t) =(0,t) =0 for any t € [0,T], (49)

integrating in @, with 7 € (0,7), and adding the resulting integral identities
we obtain

U(Oﬁ)w(O,TH/U(',T)SO(-J) = /QTU(cthrqlsozﬂom) —/@q(iﬁﬁuw)

1

[ w) = fw) (e +0) + [ u0,00(0,000.0. (50)

Qr

We consider the function defined in @), by

JCur) = f(up)

u

h:

if u#0, h=0 ifu=0 (51)

which is non-positive because f(x, -) is non-increasing and possibly unbounded,
since f is not Lipschitz continuous. For m € N, m > 1, we consider the func-
tions K™ = T'(h) — 1/m, where T(s) = s if —m < s < 0, and T'(s) = —m if
s < —m. We regularize these functions in such a way that we obtain a smooth
sequence {h™} C C?(Q,) satisfying

R < B™in Q., 0>h™>-m, h™— haec. in Q.

The regularity of solutions of Problem P allows us to introduce sequences
{d1} o1y {ub )51 € C*(Qr) such that, as n — oo,

¢} —q and uy — uy strongly in L*(0,T; H*(1))NC((0,T); C(I)) (52)
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and u} satisfying (24). Using these approximations we rewrite (50) as

u(0.7)p(0.7) + [ulDp(7) = | ot aioe+ou +H" (G0 +0))

—/QTQ(%Jru%@)ﬂL/Q u(h—h") (up + )

T

-

+ quhm(Uz—UE)sO—/QTQ(uQx—UE;)@

n /0 " u(0,8)q1 (0, ) (0, £). (53)

Next we select the functions ¢ and 1, being the solutions of

01+ @z + Paa + A" (upp +10) =0 in Q, (54)
% + ngQO =0 in QT> (55>
(1) =¢ onQ, (56)

with ¢, satisfying (49) and with & € C>(I).

Lemma 3 Assume (24). Then, for each n and m there exists a unique solu-
tion o, € C*1(Q,) of (54)-(56) and (49) such that [l oo,y and [[¥]] oo,

are uniformly bounded with respect to n and m.

End of proof of Theorem 2. Using the functions provided by Lemma 3 we
obtain from (53)

u(0.7)EO) + [ul 7 = [ wlh— ") (uap+0) = | (o= D)

T

| e — et [ uh™ (=) [ g (s —ug)

T

+ /0 " (0, 8)q1 (0, £)(0, 7). (57)

By the uniform estimates from Lemma 3 and (52), we can pass to the limit in
(57) and obtain for n — oo and then m — oo

u(0,7¢0) + [u(.7¢ = ["u(0,0)01(0,00(0,) (58)
We choose & = & € C*°(I) with & — sign(u(-, 7)) pointwise and in L*(I),

as j — oo, where sign(s) = 1if s > 0 and sign(s) = —1 if s < 0. Then, by
Lemma 3

u(0,7)(0) + [u7)g < [ u(0,),
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with ¢ independent of j. Passing to the limit j — oo we deduce

w0, 7)1+ [ fu(7)] < [ Ju(0, 1), (59)

and Gronwall’s Lemma with 4y = 0 implies u(0,¢) = 0 in (0, 7). Hence, from
(59) we also deduce u = 0 in Q,, and therefore u; = wus a.e. in @, for any
€ (0,T). Checking that this implies ¢; = ¢ is straightforward. O

Proof of Lemma 3. Since problem (54)-(56) and (49) is linear with smooth
coefficients and data, existence, uniqueness and regularity of solutions is well
known, see for instance [22]. We assert that the global maximum of ||, given
by max |p| = max {max ¢, —min ¢}, is attained initially at ¢ = 7. On the
contrary, suppose that max |p| = max (positive) is attained at (zq,7y) €
I x (0,7). Then ¢(zo,70) = 0. If 25 € I then we also have o, (z¢, ) = 0.
And, in fact, this is also the case at the boundaries + = 0 and x = d due to
the boundary conditions (49) satisfied by . Then, the p—equation at (zg, )
yields

Paz(T0, T0) = —h"™ (20, T0) (20 (70, T0) (20, T0) + (0, T0)). (60)

We assert that the right hand side of (60) is positive, leading then to a con-
tradiction to the assumption of (xg, 7y) being a maximum of . Suppose the
contrary. Then using h™ < 0,

us (%o, 7o) (2o, To) + (20, 70) < 0. (61)

Integrating the )—equation of (55) in (0, z) gives

U t) = [ (—u(.0) ely, O)dy. (62

Therefore, from (61), (62) and assumption (24) we obtain

o
3 (o, )l ) < [ (0 70) (0, 7o)y

o
< [ sy 7o)l dy sup J(y, 7o)l
0 y€(0,70)

o
= [ 13, (9. 70) dy (0, 70) < 5 (o, T)p(0, o). (63)

a contradiction. Therefore, (60) is non-negative and a maximum of ¢ can not
be attained at 79 > 7. The case of max |p| = —min g at 7y > 7 is treated in a
similar way. Since max || = 0 is overridden by the initial condition, we deduce
that the global maximum of ¢ must be attained at ¢t = 7, i.e., ||¢|[z~ = ||| L,
which is independent of m and n. To finish the proof we use (62) and (52) to
find |9[| w0,y < 10l 0.y 1u2ll oo (o,rmra(ry) » Which is also independent of
m and n. O
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Proof of Proposition 1. We first show that u, < L in Q7. Due to the regu-
larity and compatibility assumptions (21)-(22), we may differentiate the first
equation of Problem P with respect to x to obtain the following problem for
V= Uy

Ut 4 qUy — Ve — (2f +ufy)v = fou  in Qr, (64)
with v(0,-) = u(0,-), v(d,-) = 0on (0,7, and v(-,0) = ug, on I. By assump-
tion H; and (26), we may apply the maximum principle to (64) to deduce
that the maximum of v must be non-negative and located on the parabolic
boundary. If the maximum is at * = d then we finished, since v(d,t) = 0. Let
us examine the cases in which the maximum is at z = 0 or at t = 0. Since,
by assumption, ug, < L in I, we have v(x,t) < max {maxte(oj) v(0, 1), L} in
Q7. Suppose that the maximum of v is attained at (0, ty). Particularizing the
differential equation satisfied by u at (0,¢y) and using the dynamic boundary
condition we deduce

(0, t0)(1 + q(0,t0)) = u(0,20) f(0,u(0,20)) + sz (0, o).
Since at a maximum of v, 1,4(0,%) = v-(0,%y) < 0, we obtain

v(0,20)(1 +¢(0,%0)) < u(0,%0) f (0, u(0, 1)),

and then v(0,%y) < f(0,u,,) < L, by (25). Therefore, u, =v < L in Q7.

Define w(z,t) := u(x,t) — Lz for (x,t) € Qr. Then w, < 0 in Q7 and
|uz| < —w, + L. Using (20) and (25) we obtain

/ [ug| < u(0,t) —u(z,t) +2L <1 —uy + 2L < up, < u(x,t)  in Qp.0
0

Proof of Theorem 3. First, we analyze the case in which ¢(0,%y) = 0 for
some ty > 0. From equation (15) and the boundary condition (17) we deduce
[; f(- u(-,to)) = 0, which implies u(-,tp) = 1 in [0, 1] by assumption H; and
the continuity of w. If the interval I = (0,d) has d = 1 then we finished.
Otherwise, in (1,d) x (tp, 00) function u satisfies the equation w; — ug, = 0,
the boundary conditions u(1,t) = 1 and u,(d,t) = 0, for t > ¢, and the initial
data u(-,ty) > 0, and function ¢ is identically zero. It is then a standard result
that u — 1 in L*(1,d) as t — oo.

Let us now assume that ¢(0,¢) > 0 for all £ > 0, and let n : [0,7] — [0,2] be
given by n(t) = u(0,t) + [; u(x,t)dx. Integrating the u—equation (14) in I and
using (20), we find

T

aT) = 0(0) = [ a0, 0u(0.0)d1 > [ g0,1), (65)

and therefore ~
/ q(0,t) is bounded. (66)
0
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We now obtain uniform estimates in time for u, and u; in the norms of
L>((0,00); L*(I)) and L*(Qs). Multiplying the u-equation (14) by wu, in-
tegrating in Q7 and using (15) we get

2(0,7) +/ +2/ |ug)? = ug (0 +/u0+/ u)(u? + u*(0,t))
T
< 2+2/ () :2+2/ 4(0,1).
Qr 0
Therefore, estimate (66) implies

|tz || L2(@o)  is bounded. (67)

Multiplying the u—equation by wu;, integrating in Q7 and defining ¢'(-, s) =
sf(-,s) with ¢(-,0) = 0, we get

T 1
[t [ 1a00F + 5 [l DR+ [ o) < 5 [ fuodf
T

+£Mﬂ%ﬂw+2MﬁMWMé+24JWP

Therefore, using (67) we deduce
lUe || Lo 0,00:22(1))s  ||well2(@ey  and || (0, -)|[22(0,00) are bounded. (68)

Now we argue as in [21]. Let w(ug) be the w—limit set of the semi-orbits u(-, ),
for t > t*, given by

w(ug) = {U € H'(I) : 3t,, — oo such that u(-,t,) — U in L* as n — oo}.

Due to the bound of the gradient (68) the w—limit set is well defined and
non-empty. Let U = lim,, o, u(+,t,) in L?*(I) and a.e. in I. By the dominated
convergence theorem, function ) given by

d

d
Q) = Jim q(e,t,) = im [*fCoutt)) = [CFCUC) (09)

n—oo n—oo

is well defined for a.e. € I. Consider the function U, (z,s) = u(x,t, + s) for
x €1, and s € (—1,1). We have

tn+1 tn+1
St =t )< [l and (0,0.9)=u(@. ) < [ (0.0
tn—1 tn—1

Hence, both

|Un — u('atn)”%Q(IX(—l,l)) and  [|U,(0, ) — u(0, tn)H%Q(—l,l)
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tend to zero as n — oo, due to the time derivative bounds (68). Define

Quless) = alesta+5) = [ FCouttat ) = [ 70,0

By the dominated convergence theorem, we have @, — Q in L*(I x (—1,1))
and a.e. in [ x (—1,1). Finally, showing that the limit is (U,Q) = (1,0) is
standard. Let ¢ € C*(I) with ¢’(0) = ¢'(d) = 0, and p € CZ((—1,1)) such that
p>0and [, p = 1. Multiplying the u—equation (14) by &(t, ) = p(t—t,)¢(x),
integrating in @;, 41 and changing to the variable s =t —t,, leads to

[ [(F60 + 000U 0.5) + [ (FC + e+ 26.0)0] =0

-1

Passing to the limit n — oo and using the properties of function p we find
[ (Gl + GUQ) + COU0)Q(0) = 0. (70)

Choosing ¢((z) = 1, we deduce U(0)Q(0) = 0. Since for all t > 0 we have
u(0,t) > uy, > 0, we deduce U(0) > 0, and then Q(0) = 0, implying @ = 0
in / and U = 1 in [0,1], due to (69) and the properties of f. Finally, since
U € H'(I) we may integrate by parts in (70) to get, for any ¢ € C?(I) with

¢'(0) = ¢(d) =
e =0,
I

so U is constant in [, i.e., U=11in [. O

Proof of Corollary 1. Let (u,q) be a solution of Problem P corresponding
to the initial data ug. By Theorem 3 we have that u(-,¢) — 1 in L*(I) and
u(0,t) — 1 pointwise as t — oo. Therefore, for all M > 0 there exists Ty < oo
such that

/I(l—u(-,TO))2+(1—u0T0 +/
We finish using (29) and Theorem 4 for Problem P with g := u(-, 7). O
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