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Abstract

We construct mixing solutions to the incompressible porous media equation starting
from Muskat type data in the partially unstable regime. In particular, we consider
bubble and turned type interfaces with Sobolev regularity. As a by-product, we prove
the continuation of the evolution of IPM after the Rayleigh-Taylor and smoothness
breakdown exhibited in (Castro et al. in Arch Ration Mech Anal 208(3):805-909,
2013, Castro et al. in Ann Math. (2) 175(2):909-948, 2012). At each time slice the
space is split into three evolving domains: two non-mixing zones and a mixing zone
which is localized in a neighborhood of the unstable region. In this way, we show
the compatibility between the classical Muskat problem and the convex integration
method.

1 Introduction and Main Results

We consider two incompressible fluids with different constant densities p_, p4+ and
equal viscosity u, separated by a connected curve z° = (z{, z3) inside a 2D porous
medium with constant permeability « (or Hele-Shaw cell [67]) and under the action
of gravity —g(0, 1). As we deal with closed and open curves, it is convenient to fix
an orientation for z°. For closed curves we fix the clockwise orientation () and for
open curves the orientation from x; = —00 to +00. Then, we denote 22 (23) by the
domain to the left (right) side of z°. Thus, the initial density will be written as
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o—, x € Q2

Ry (1.1)

p°(x) = {

for x = (x1, x2) € R2. It is widely accepted that the dynamic of this two-phase flow
can be modelled by the Incompressible Porous Media (IPM) system

dp+V-(pv) =0, (1.2)
V.v=0, (1.3)
By =—Vp—pg(0,1), (1.4)

where p (¢, x) = density, v(¢, x) = velocity field, p(¢, x) = pressure. By normalizing,
we may assume w.l.o.g. that |[pr| =pu =k =g = 1.

The investigations on the Muskat problem ([62]) which deals with the interface
evolution under the assumption of immiscibility, have been very intense both in the
applied community due to the many applications (see e.g. [48, 53, 72, 73]) and in the
theoretical side as this constitutes a challenging free boundary problem.

Mathematically, the theory has bifurcated into two regimes, the so-called stable
regime and unstable regime. This division arises from the linear stability analysis of the
equation for the interface evolution. Itis classical (see e.g. [28]) that such linear stability
is characterized by the sign of the Rayleigh-Taylor function o := (o4 — p—)0d4z] as
follows:

stable on o («) > 0, (1.5a)
unstable on o(x) <0. (1.5b)

This simply classifies whether the heavier fluid remains (locally) below the lighter one
or not. If the initial interface is a graph, z°(¢) = (o, f°(«)), the interface evolution
is governed by a a nonlinear parabolic equation, which can be linearized as o; f =
(p4 — p—)(—A)'/2 f. Hence, the stability simply depends on the sign of the density
jump py4 — p—. Therefore, for p; > p_ (i.e. the heavier fluid is below z°) what is
called the fully stable regime, the analogy with the heat equation gives hope of well-
posedness theory in a suitable Sobolev space H. We refer to the corresponding weak
solutions to IPM as non-mixing solutions (see [6, 28, 31, 69, 74] for initial results).
In the last years there have taken extensive steps to reduce the initial k (see [2, 20,
26, 56, 63]). The current world record is the result of Alazard and Nguyen [3] where
they have proved the critical case k = 3/2 (see also [4, 5]). For small enough initial
data these solutions are global-in-time. Additional results of global well-posedness
for medium size initial data can be found in [24, 25] and global solutions with large
initial slope in [15, 32, 39].

The instability in the linearization is called Rayleigh—Taylor (or Saffman-Taylor
[67]) for the Muskat problem. In the graph case, it corresponds to p4 < p_ (i.e. the
heavier fluid is above z°) what is called the fully unstable regime, and the analogy
is now with the backwards heat equation. Therefore, it is to be expected that the
problem is ill-posed unless the initial data is real-analytic C“. As a matter of fact, all
the techniques available in the stable case catastrophic fail in this situation. Indeed,
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it can be proved that in the fully unstable regime, o («) < O for every «, the Cauchy
problem for f is ill-posed in Sobolev spaces (see e.g. [69]). However, practical and
numerical experiments show the existence of the so-called mixing solutions, solutions
in which there exist a mixing zone where the two fluids mix stochastically (see e.g.
[48, 73]). Numerically, it can be seen that small disturbances of an analytic initial
interface increases rapidly creating finger patterns at different scales in the unstable
region (see e.g. [53, 72] and Fig. 1).

In spite of the fact that the linearized problem is ill-posed and in accordance with
what is observed in the experiments, weak solutions to IPM, in the fully unstable case,
have been constructed in the last years by replacing the continuum free boundary
assumption with the opening of a mixing zone Qp,ix where the fluids begin to mix
indistinguishably. These mixing solutions (p, v) are recovered by the convex integra-
tion method applied in Qnix to a so-called “subsolution” (p, v, m) (cf. Sect. 2). These
subsolutions are intended to be a kind of coarse-grained solutions to IPM, with m
representing the relaxation of the momentum pv. The subsolutions are very related
to the relaxed solutions appearing in the Lagrangian relaxation approach of Otto [65,
66] (see also [51]).

In the context of large data, an striking result from [17, 18] shows that there exist
analytic initial interfaces in the fully stable regime (i.e. a graph) such that part of
the curve turns to the unstable regime (i.e. no longer a graph) and later, at some
T, > 0, the interface z(7,) is analytic but at a point in the unstable region where
it is not C*. The argument in [17] could be adapted to prove weaker singularities
in C* where k > 5 (i.e. the interface leaves to be Ck but is still Ck’l). Thus, the
Rayleigh—Taylor instability can arise spontaneously and the regularity might break
down. After the blow-up time 7 it is to be expected that the Muskat problem is
ill-posed.

Note that at this point of the theory h-principles are available and the task is to find a
suitable subsolution. Even for the most simple subsolutions (null density in the mixing
zone) the structure of the relaxation of IPM constrains the growth-rate c(«) > 0 and
the shape of the mixing zone (see Sect. 2.4). This constraint prevents the two fluids
from mixing (c(a) = 0) around fully stable points (stable points with zero slope) and
it implies an equation of Muskat type in {c(«) = 0}. In the unstable region, where the
interface dynamic is expected to be ill-posed (analogous to the fully unstable case),
the creation of mixing (c(«) > 0) is the only mechanism we know to solve IPM. This
is in stark contrast with previous constructions of mixing solutions available in the
literature: the mixing zone can not include the fully stable points and has to include
the unstable part completely. Therefore, a new method is needed to find compatibility
between the parabolic analysis in the stable regime and the relaxation approach in the
unstable case. We remark that all previous approaches modelling instabilities blow
up at some point when c(o) = 0 ([16, 58, 64]). Indeed, gluing a solution of IPM in
{c(a) = 0} with a subsolution in {c() > 0} becomes really subtle on the boundary of
the support of c¢(«). Thus, apart from the applications, these issues make the problem
challenging. At the end of the intro we explain a number of novelties which allow us
to bypass those difficulties.

The original motivation of this work was to continue the solutions after the
breakdown ([17, 18]) described before. However, there are numerous scenarios
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(a) A bubble type initial interface. (b) The localized mixing zone.
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(c¢) A turned type initial interface. (d) The localized mixing zone.

Fig.1 a, ¢ The initial interface z° («) separating two fluids with different constant densities p+ = +1 as in
(1.6) (1.7) respectively. b, d Atsomet > 0, the two boundaries of the non-mixing zones z4- (¢, &) = z(t, @) F
tc(oz)ﬂf(o{)L (light blue) for some pseudo-interface z(¢, o) and growth-rate c¢(«), with t(a) Oq2” ()

= Tz (@[
Inside the mixing zone Qpix () we plot the Rayleigh-Taylor curve zper() (dark blue) which starts from

a tiny perturbation of z° (via the vortex-blob method). In all the figures we have added the coarse-grained
velocity field v(z, x) outside pix

which are partially unstable. In this work we will concentrate on two of them:
The so-called bubble interfaces where the two fluids are separated by a closed
chord-arc curve (see [44] for the case with surface tension) and the turned inter-
faces where the interface is an open chord-arc curve which cannot be parametrized

as a graph. We describe both scenarios readily, prior to the statement of the theo-
rems.
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The bubble type initial interfaces are described by

Q° = exterior domain of z°, (1.6)
QS = interior domain of z°, .

with p+ = %1, for some closed chord-arc curve z° € H k(']I‘; Rz) with k big enough
(cf. Fig. 1a). Recall that we have taken z° clockwise oriented (O)) to be consistent with
the notation in (1.1).

The turned type initial interfaces are described by

Q° = upper domain of z°,
o . o (1.7)
Q5 = lower domain of z°,

with p+ = =1, for some open chord-arc curve z° whose turned region {d,z] () <
0} has positive measure. Here we consider both the xi-periodic case z° — («,0) €
H¥(T; R?) and the asymptotically flat case z° — (¢, 0) € H*(R; R?) with k big enough
(cf. Fig. 1b).

Now we are ready to state our two main theorems.

Theorem 1.1 For every closed chord-arc curve z° € H®(T; R?) there exist infinitely
many mixing solutions to IPM starting from (1.1) (1.6) with p. = £1.

Theorem 1.2 For every open chord-arc curve z°, either x-periodic z° — («,0) €
HO(T; R?) or asymptotically flat z° — («,0) € HO(R; R?), whose turned region
{0xz](a) < O} has positive measure there exist infinitely many mixing solutions to
IPM starting from (1.1) (1.7) with p+ = 1.

The definition of mixing solutions is by now classical and will be rigorously defined
in Sect. 2 where the reader is exposed to the convex integration framework.

Remark 1.1 Theorem 1.2 is the first result proving the continuation of the evolution
of IPM after the breakdown exhibited in [17, 18].

Remark 1.2 As mentioned above, the h-principle applied to a coarse-grained solution,
a subsolution, yields infinitely many weak solutions. This path goes in both directions
as, by taking suitable averages of the solutions, the subsolution is essentially recovered
[19]. Thus, the relevant macroscopic properties of the solutions are described by the
subsolution. Our construction yields piecewise constant subsolutions as in [43] and it
is still open whether a continuous subsolution (similar to that in [16]) might be built
in the partially unstable regime.

Remark 1.3 Asin [16, 43, 64, 71], our mixing zone grows linearly in time around an
evolving pseudo-interface. However, in Theorems 1.1 and 1.2 the mixing region must
be localized in a neighborhood of the unstable region. Furthermore, this approach
reveals the admissible regime for the growth-rate c¢(«) of the mixing zone compatible
with the relaxation of IPM. This is

o(a)

Vo()? + o (a)?

cla) +

<1 on c(a) >0, (1.8)
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which is characterized by the Rayleigh—Taylor function o := (04 — p—)3d,z] and the
vorticity strength @ := —(p4 — p-)dyz5 along z° (cf. Sect. 2). Observe that (1.8)
prevents the two fluids from mixing wherever the initial interface is stable (o () > 0)
and there is not vorticity (@ (o) = 0).

The proof of the theorems relies on the pioneering adaptation of the convex integra-
tion method to Hydrodynamics by De Lellis and Székelyhidi ([35, 36]). The method
has turned out to be very robust and flexible and the research on it has been extremely
intense in the last decade. We contempt ourselves with describing a few landmarks:
It has successfully described several problems related to turbulence as the Onsager’s
conjecture (see e.g. [10, 34, 49]), the evolution of active scalars ([11, 30, 47, 50, 52,
68]) and transport equations ([33, 59-61]), the compressible Euler equations (see e.g.
[1,21,22,42, 54, 55]), the Navier-Stokes equations (see e.g. [9, 13, 14, 23]) and Mag-
netohydrodynamics ([8, 40, 41]) (see also the surveys [12, 37, 38] and the references
therein).

In the context of modeling instabilities in Fluid Dynamics via convex integration,
the first result in the IPM context (see also [30]) was proved in [71] where Székelyhidi
constructed infinitely many weak solutions to IPM starting from the unstable planar
interface. Remarkably, the coarse-grained density (the subsolution in the convex inte-
gration jargon) agrees with the Otto’s Lagrangian relaxation of IPM (cf. [65] and also
[57]). In [16] the first two authors and Cérdoba constructed mixing solutions starting
with a non-flat interface. In this work and all the subsequent ones, the mixing zone is
described as an envelop of size fc(«) of a curve z(¢, &) whose evolution is dictated by
an operator which is an average of the classical Muskat operator. In [16] the coarse-
grained density p is a continuous interpolation between the two fluids, which induces
through an adapted h-principle a degraded mixing property ([19]). As a by-product of
this version of the h-principle [19], one shows that the subsolution is recovered from
the solution by taking suitable averages. Remarkably, if one considers instead piece-
wise constant coarse-grained densities, the evolution of the pseudo-interface greatly
simplifies as was shown in [43] by Forster and Székelyhidi. See also [7, 64] for possible
choices of the speed of opening of the mixing zone c(«).

After the works in IPM, instabilities for the incompressible Euler equations have

been successfully modeled with related strategies, e.g. the Rayleigh—Taylor ([45, 46])
and the Kelvin-Helmholtz ([58, 70]) instabilities.
All the previous works deal either with the fully stable or fully unstable regime of the
various instabilities and hence new twists should be added to the theory to deal with
the partially unstable case. We finish the introduction with some comments on the
natural obstructions and a non-technical description of the new view points needed to
address them. We believe that it is likely that the ideas from this paper can be adapted
and extended to consider different partially unstable scenarios in various problems
concerning instabilities in Fluid Dynamics.

Since it is to be expected that the classical Muskat problem is ill-posed in this
partially unstable situation, we need to see a way to find compatibility between the
parabolic analysis for the stable case and the relaxation approach for the unstable case.
In particular, the mixing region needs to envelope the unstable region. That is (recall

0 = (p+ — pP-)azy)
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{o(a) <0} C {c(a) > 0}. (1.9)

As h-principles are by now standard [16, 19, 71], the main issue of the proof relies
on building a mixing zone which admits a suitable subsolution (p, v, m). We will
follow [43] and declare p piecewise constant in the mixing zone. In fact, for the sake
of simplicity during the introduction we will assume the simplest case, p = 0 in Q.

Ateach time slice 0 < r < T < 1, the mixing zone is the open set in R? given by

Qmix () :={zt, ) : c(a) >0, A € (—1, 1)}, (1.10)
parametrized by the map
(t @) = z(t, @) — re(@) (@)™, (1.11)

where t (o) is an unitary vector field, c¢(«) is the growth-rate of the mixing zone and
z(t, @) is the pseudo-interface evolving from z°(«), that we have to determine.

In order to optimize the speed of opening of the mixing zone, it is convenient to
take 7 as the tangential vector field to z°

80510(0[)

_— 1.12
00 2° ()| (12

(o) = sgn(p4 — p-)

With our ansatz for p as in [43] and this optimal choice for t, the admissible regime
for c¢(a) compatible with the relaxation of IPM becomes

o(a)

Vo(@)? + o (a)?

We remark in passing that 2¢(«) above can be replaced by %c(a) forany N > 1 as
in [43, 64], which yields (1.8) as N — oo (cf. Sect. 6.2). Observe that this inequality
requires c¢(a) = 0 if o (o) = [(o (), @ ()|, or equivalently 0,z7 () = sgn(py —
0-)]042°(e)| (cf. Remark 1.3). Since in the regimes we are considering there are
always such points, we are forced to treat the case where there is no opening in some
region, i.e. c(«) = 0. An extra difficulty at this level is that our estimates need certain
smoothness in ¢ (i.e. the very definition of the velocity) which necessarily creates cusp
singularities on Qpix. We deal with this problem by interpreting the mixing zone as a
superposition of regular domains (cf. Fig. 2 and Lemma 2.1).

Next we turn to the coarse-grained velocity and the associated Muskat type operator.
Here we start from [43] as we have chosen the same ansatz for the coarse-grained
density and then explain the new idea. The Forster-Székelyhidi’s velocity is also an
average of the classical Muskat velocity as in [16] but only between the two boundaries
of the non-mixing zones z+ = z F fct. The associated Muskat type operator is
(cf. Sect. 2.1)

2c(a) +

<1 on c(x)>0. (1.13)

1
B =3 > Ba.  Bi:=)_ Bap. (1.14)
a=+ b=+
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-1 0 -
Fig. 2 The macroscopic density p (2.26) can be decomposed as the sum of the contribution of p4 on

Q4 U Qnix and p— on _ U Qpix. In this way, the cusp singularities in Q2pjx can be understood as the
superposition of regular domains

where

P+ —p— 1 _
Ba,b(taa) T 47 / <Za(t$a) _Zb(t,ﬁ))l (aazﬂ(t’a) 80[Zb(t7 ﬂ))dﬂ

(1.15)

We remark in passing that, for open curves as in Theorem 1.2, all these integrals are
taken with the Cauchy’s principal value at infinity. However, we will focus on the
closed case until Sect. 6 for clarity of exposition.

The evolution of z is driven by the operator B. On the one hand, as it is explained in
the discussion after (1.13), in the partially unstable case there is always a non-mixing
region where we must solve a classical Muskat equation exactly

d%z=B on c(a)=0. (1.16)

On the other hand, the flexibility of the notion of subsolution gives some space to
define the pseudo-interface ([43, 64]). Namely, in the mixing region it is enough to
solve (1.16) approximately

0,z = B +error on c(x) >0,

where the error must be small in some sense that shall be specified in Sects. 2.1 and 2.4.
Due to the Rayleigh—Taylor instability, it is to be expected that the choice error = 0
above yields an ill-posed equation as in the fully unstable regime. In spite of this,
following another clever idea from [43], in the fully unstable regime it is possible to
take error = BY — B + error, where B denotes the first order expansion in time of
B. This choice yields the following well-defined evolution for z

8,z = BY +error on c(a) > 0. (1.17)

We remark that, if the error in (1.17) was zero, then the Eqgs. (1.16) and (1.17) do not
match at c(e) = 0. In order to glue these equations we first introduce a partition of the
unity {9, Y1} which, as required in (1.9), allows also to open the mixing zone slightly

@ Springer



Localized Mixing Zone for Muskat Bubbles and Turned Interfaces Page9of50 7

inside the stable region, namely supp ¥ C {0xz](r) > 0} and supp vy = suppc.
That is, we bypass the gluing problem by writing

3z = YoB + y1BY +error on T,

where the error is supported on {c(«) > 0}. Yet the energy inequalities that we obtain
for the operator 9B (or other modifications) yields a factor 1/c¢ which blows up in
the region where c(«) tends to zero. The way out of this vicious circle is to treat the
interaction between separate boundaries as a perturbation. In this way, one can write
B = E + error in such a way that E yields good energy inequalities and the error
is small in the supremum norm and supported on {c(«) > 0}. Thus, the perturbation
can be absorbed in the relaxation even if its derivatives are badly behaving. Hence, we
will solve

0z = YoE + lel) +error on T,

for some error term supported on {c(e) > 0}, where E D denotes the first order
expansion in time of E. Essentially, E = B4 4+ + B_ _ as the factor 1/c comes from
the terms with a # b in (1.15).

Organization of the Paper We start Sect. 2 by recalling briefly the Classical and the
Mixing Muskat problem. After this, we recall also the concepts of mixing solution
and subsolution, as well as the h-principle in IPM. Then, we define our ansatz for the
subsolution in terms of the mixing zone and derive the conditions for the growth-rate ¢
and the pseudo-interface z under which such subsolution truly exists. The construction
of a pair (c, z) satisfying such requirements appears in Sects. 3-5. Finally, we prove
in Sect. 6 the Theorems 1.1, 1.2 and the optimal regime for ¢ given in (1.8).

Notation

e (Complex coordinates) It is convenient to identify the Euclidean space R? with

the complex plane C as usual, z = (z1,22) = z1 + iz2. Therefore, along the
whole paper we will use complex coordinates and subindexes 1, 2 indicate real
and imaginary parts for a complex number.
Thus,i = (0, 1) plays the roll both of the standard vertical vector and the imaginary
unit. We will denote z* := (z1, —z2) = z1—iz2,2+ := (=22, 21) = izand z-w :=
Z1wy + 22wy = (zw™);. In this regard, we also have V = (91, dp) = 91 +idp, and
s0 V¥ =9 —idrand V- =iV.

e (Function spaces) We will consider the usual Holder spaces CX® with norm

- o) — gla —
I £l ks = sup |87 flloe + 105 fles with |gles = su @) g(g ﬁ)l,
i<k o.p 18]

and also the Sobolev spaces H* with

1
2

k
Lf g s= | D187 £117
j=0
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e (Increments and different quotients) Given a function f = f(«) and another
parameter B, it will be handy to use the expressions f' = f(a—pB),8gf = f— f’

and Ag = % asin [29, 32].

2 The Mixing Zone and the Subsolution
2.1 The Muskat Problem

The Muskat problem describes IPM under the assumption that there is a time-
dependent oriented curve z(z, o) separating R? into two complementary open domains

2_(t) = domain to the left side of z(¢),

2.1
Q4 (t) = domain to the right side of z(), @D

each one occupied by a fluid with different constant densities p_ and p_ respectively.

The incompressibility condition (1.3) implies that v = V-+ for some stream
function ¥ (¢, x). Hence, the Darcy’s law (1.4) can be written in complex coordinates
as V(p +iyr) = —ip, which yields the following Poisson equation (V*V = A)

Alp+iy) =—iV¥p.
In view of (2.1), the density jump along z implies that
Vp = —(ps — p-)0z ™5,

in the sense of distributions. Hence, p and v are recovered from the Poisson equation
through the Newtonian potential

P+ — P-

(p+iy)(t. x) = .

/IOg lx —z(t, B)l0az(r, B)*dB,  x #z(t, B).

Then, p and i are continuous but have discontinuous gradients along z, and indeed
A(p +iy) = (0 +iw)d; where o = Rayleigh-Taylor and @ = vorticity strength
(Ay = V1 . v = w), which satisfy

o+im = (py —p-)dz". (2.2)

The velocity v is recovered from the vorticity through the Biot-Savart law

_( 1 @ (t, B) *
v(t,0) = <2rri x —z(t, B) dﬂ)

N 1
=P /(x_z(t,ﬁ)laaz(t,ﬁ)dﬂ, X # 201, B).

(2.3)
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where we have applied that @ = —(p4+—p—_)d, 22 and the Cauchy’s argument principle
in the last equality

da2(1, B) _

It is easy to see that v is bounded, smooth outside z but with tangential discontinuities
along z. Its normal component is well-defined and satisfies

lim  (v(t,x) — B(t,)) - da2(t, )= =0,
Qi (t)sx—z(t,a)

where

P+~ p— 1 _
B(t,a) := o /(Z(t’a)_z(t’ﬂ))l (Buz(t, o) — duz(t, B))dB. (2.5)

Observe that the operator B is obtained by adding a suitable tangential term to the
velocity (2.3) and then taking the limit Q4 (¢) > x — z(¢, o). We refer to (2.5) as the
classical Muskat operator. Let us remark that this operator (2.5) coincides with (1.14)
when zc is identically zero. Since it only appears in this Sect. 2.1 and the notation of
the paper is heavy enough, we do not give it another name.

Finally, it is easy to check that the conservation of mass equation (1.2) is equivalent
to find z satisfying

(32— B) - 9z = 0. (2.6)

Thus, the Muskat problem is equivalent to solve this Cauchy problem for the interface
z starting from z° given in (1.16). We remark that because of (2.6), one may add
any tangential term to (1.16). This only changes the parametrization and does not
modify the geometric evolution of the curve. We refer to (1.16) as the Classical Muskat
problem.

Assuming that the interface can be parametrized as a graph, z(f, o) = o +if (f, o)
in complex coordinates, the Eq. (1.16) reads as

P+ — P— 1
9, f = 0 Ag fdp,
of 2 pv/R<1+iA,3f)l alpf AP

which can be linearized as 3, f = (p4 — p—)(—A)!/2 f. In analogy with the heat
equation, the fully stable regime (o4 > p—) admits a parabolic analysis through
energy estimates.

However, the same strategy for the fully unstable regime (o4 < p_) is not viable.
Despite this, mixing solutions to IPM starting from fully unstable Muskat inital data
have been constructed in the last years through the convex integration method [16,
43, 64, 71]. In these works, the mixing zone is given as in (1.10) (1.11) but with
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T = (—1,0) instead of (1.12). More generally, we may consider any unitary vector
field 7 (o) satisfying

(p+ — p=)0yz°(a) - (@) >0 on c(a) > 0.

Thus, the triplet (7, ¢, z) parametrizes the mixing zone, which does not exist when
tc(a) = 0. Here we follow [43, 64], where p = 0 on Qpix. In this case, the coarse-
grained velocity becomes

_ N 1
R 12/ (—x —zw,ﬂ))l dazs(t BYAB, X #2501, B,

where 71 (t,a) = z(t, @) F te(a)T () * are the two boundaries of the non-mixing
zones. The admissible regime for c¢(«) compatible with the relaxation of IPM is

o(a)

2
Ot @) @

<1 on c(x) >0, 2.7

which agrees with [43, 64] asin this case p+ = F1,04z° = (1, 9, f°) and T = (-1, 0)
(cf. Rem. 2.4). Observe that (2.7) requires c(a) = 0 if 9427 (a) = 942°(a0) - T(cx). In
view of (1.9), this prevents some choices for t(«) as for instance the one from [16,
19, 43]. Thus, we really need to optimize by opening the mixing zone perpendicularly
to the curve (this is also the case in [58]). This is why we have chosen t as in (1.12).
With such optimal choice for 7, (2.7) reads as (1.13) (recall (2.2)).

Once 7(a) and c(«) are fixed, we must determine the time-dependent pseudo-
interface z(¢, ). Modulo technical details which will be explained in Sect. 2.4, the
existence of a relaxed momentum m (¢, x) is reduced to find z satisfying

o
f ((0;z — B) - dyzT +1tD - 9y (cT))da’ = o(t)c(w), (2.8)
0
uniformly in o as ¢t — 0, where
1
D@t 0) =~ Z aBg —i(ct + 3), (2.9)
a==+

with 7, ¢, B and B, given in (1.10)—(1.15). Observe that D - dy(ct) = O for dyz =
(1,94 f) and T = (—1,0), and thus it does not appear in [43, 64]. Hence, the Eq.
(2.8) generalizes both (1.16) and (1.17). As we mentioned in the introduction, we
cannot simply glue these evolution equations because they do not match at c(a) = 0.
In order to interpolate between the two regions, we introduce a partition of the unity
{0, ¥1} subordinated to {0yz](ex) > 0} and {c(e) > O} respectively. Then, we
consider (cf. (4.1))

0z = YoE + lel) + error.
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Here, E should be an extension of B and good for energy inequalities, which justify
its name twice.

Inview of (1.16) and (1.17), one would be initially tempted to take E = B. However,
the terms with a # b in (1.14) introduce a factor dy log c(«) in the energy estimates
which we did not see how to compensate. Thus, we will declare

E = Z Bpb, (2.10)
b=+

which equals B on fc(e) = 0 and only includes interaction of stable Muskat type.
The error term is localized on the mixing region with order ¢. This is

error = —(tk + i (1D - 95 (cT) + hr1)d42°),

where D© = D|,_g, k = 8;(E — B)|;—o depends on the initial curvature and h =
O(t?) is a time-dependent average. As a result, D(® and « only depends on z° while
h(t) depends on z(¢) but not on «. This allows to treat the error as a harmless term in
the energy estimates.

2.2 Weak Solutions, Subsolutions and the Mixing Zone

Let us start by recalling the rigorous definition of weak solutions, mixing solutions
and subsolutions in the IPM context.
Given T > 0 and p° as in (1.1), a weak solution to [IPM

(p,v) € C([0, TT; L (R?; [—1, 1] x R?))

satisfies that, for every test function ¢ € CL]. (R3) with ¢° := ¢|;—gand 0 <t < T:

t
/ / p(0:¢0 +v-Vp)dxds =/ p (e (1) dx —/ p°P°dx, (2.11a)
0 JR? R2 R2

1
/O/RZU-deds:O, (2.11b)
t
/()/Rz(v+pi).vi¢dxds=0. (2.11c¢)

In addition, a weak solution is a mixing solution if, ateach 0 < ¢ < T, the space R2is
split into three complementary open domains, 2 (¢), 2_(¢) and Qpu;ix (), satisfying
that (p, v) is continuous on the non-mixing zones €2 :

p==+1 on Qui, (2.12)

while it behaves wildly inside the mixing zone Q2p;x:

f(l—p2)dx=0</(1—p)dxf(1+p)dx, (2.13)
Q Q Q

for every open @ # Q C Qi (¢).
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Conversely, we say that (p, v) is a non-mixing solution if Q,i;x = ¢.

In convex integration, a subsolution (a macroscopic solution) is defined in term of
a conservation law and a relaxed constitutive relation, which is typically given by the
A-convex hull. In the IPM context, the hull was computed in [71] (see also [57] for
related computations).

Given T > 0 and p° as in (1.1), a subsolution to IPM

(p, B, m) € C([0, T]; L% (R?; [—1, 1] x R? x R?))

satisfies that, for every test function ¢ € CL], (R3) with ¢° := ¢|,—pand 0 < 1 < T
13
/ / (potp +m - Ve)dxds = / p(t)(t)dx — / p°¢° dx, (2.14a)
0 JR? R2 R2
t
/ / v-Veodxds =0, (2.14b)
0 JR?2
t
/ / (U + pi) - Vigpdxds =0, (2.14¢)
0 JRr2

such that, at each 0 < 7 < T, the space R is split into three complementary open
domains, 2 (¢), Q_(¢) and Qi (t) satisfying that

p==+1, m=pv on S, (2.152)
200 — po) + (1 — p2)il < (1 —p>) on Smix. (2.15b)
In addition, it is required that
sup [[0(D)]|Le < 00. (2.16)
0<t<T

Remark 2.1 Notice that the pressure does not appear in (2.11c¢) (2.14c). For complete-
ness we will show in Lemma A.1 how p € C([0, T'] x R?) is recovered and its relation
with p. We are not aware of similar computations for the IPM pressure in the convex
integration framework.

Theorem 2.1 (H-principle in IPM) Assume that there exists a subsolution (p, v, m) to
IPM starting from p°, for some T > 0, Q4 and Qmix. Then, there exist infinitely many
mixing solutions (p, v) to IPM starting from p°, for the same T > 0, Q1 and Qnix,
and satisfying (p, v) = (p, v) outside Qmix.

The proof of this h-principle for the L case can be found in [71], and the gen-
eralization to C thjo* in [19]. As noticed in [71], the inequality (2.15b) only provides
solutions in 2. Remarkably, Székelyhidi computed in [71,Prop. 2.4] the additional
inequalities which yield solutions in L°°. In [57,Lemma 4.3] it is checked that, if v is
controlled as in (2.16), then these additional inequalities are automatically satisfied.
By Theorem 2.1, the construction of mixing solutions as stated in Theorems 1.1 and 1.2
is reduced to constructing suitable subsolutions (p, v, m) adapted to Qpix.
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As described in the intro, it follows from (1.10)-(1.12) that the mixing zone is
prescribed by the growth-rate ¢ and the pseudo-interface z. With this terminology,
for bubble interfaces (1.6) we define

Q_ (1) = exterior domain of z_ (),

. . (2.17)
Q4 (¢) = interior domain of z (¢),
and for turned interfaces (1.7)
Q_(t) = upper domain of z_ (),
() pp z—(1) (2.18)

Q4 (¢) = lower domain of z4(1).

Thus, Q4 (¢), Q_(t) and Qnix(f) are complementary open domains in R2. For each
region r = 4, —, mix, we denote 2, := {(f,x) : x € Q,(¢), 0 <t <T}.

Remark 2.2 For the sake of simplicity we will consider from now on the closed case
(2.17) and go back at Sect. 6 with the open case (2.18). Recall that for closed interfaces
we have assumed that z° is clockwise oriented (O). In addition, we may assume
w.l.o.g. that z° is the arc-length (]0,z°| = 1) parametrization, although z(¢) will not
be it in general. Thus, we fix T = [—{,/2, {,/2] where £, := length(z°).

For a general pair (c, z) we construct in the next Sect. 2.3 a suitable triplet (p, v, m)
adapted to Qmix. After this, we derive in Sect. 2.4 conditions for (¢, z) under which
this (p, v, m) becomes a subsolution. Finally, we will prove in Sects. 3-5 the existence
of a pair (c, z) satisfying such requirements.

Hipothesis on (c, z). Apart from regularity assumptions, the curve needs to satisfy an
angle and a chord-arc condition in a uniform manner. Prior to state the assumptions,
let us introduce the angle constant of z w.r.t. T

0xz(a)

A(Z) ;= inf {m .

() : o € T} , (2.19)

and recall the definition of a chord-arc curve.

Definition 2.1 A curve z € C(T; R?) is chord-arc if

C(z) :=sup {

P :

Along the rest of this Sect. 2 we will assume the existence of §, T > 0 such that
ceC¥(M), c¢=0, (2.21)
and

ze€ CH([0,T]; CY(T; R?),  zli—0 = 2° € C*¥(T; R?), (2.22)
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satisfying the following equi-angle condition

0 t,
Alc, 2) ::inf{M-t(a) caeT, re[-1,11,0<r< T} > 0,

106252, )]

(2.23)
and the following equi-chord-arc condition
VB = wre@)?
C(c,z) = sup{ @) —2n(ta— B ra,BeT, a,nel[-1,11,0<t<T; < oo,

(2.24)

where we recall that z, = z — Afet® with T = 9,2°.

The condition (2.23) controls the angle between the family of curves z; w.r.t. 7. The
equi-chord-arc condition (2.24) bounds the singularity due to the denominator of the
operators B, , (1.15), while the numerator justifies the regularity assumptions (2.21)
(2.22). In addition, all they have the following useful consequence.

Remark 2.3 The conditions (2.21)-(2.24) imply that map («, A) — z, (f, @) is a dif-
feomorphism from {c(«) > 0} x (—1, 1) to Qpix (¢) with Jacobian tc(dyz; - T) > 0.

In Sect. 3 we will construct a suitable smooth growth-rate c. Once c is fixed, we
will still assume (2.22)-(2.24) in Sect. 4. Finally, we will construct a time-dependent
pseudo-interface z satisfying such conditions in Sect. 5.

We conclude this subsection by proving an auxiliary lemma which allows to integrate
by parts, under certain conditions, on the domain with cusp singularities 2.

Lemma2.1 Fix0 <t <T. Let f € L*(R?) satisfying that f € C' with V- f =0
outside 024 (t) U 0Q2_(¢t) and with well-defined continuous limits

Ja (@)= Qa<t>s£i§za(r,a> Feo.
_ (2.25)
X () = lim fx), te(a) >0,

Qmix (1) 2x— 24 (1,)

whenever z,(t,a) € 992,(t) fora = £ and r = +, —, mix. Then, for every ¢ €
C.(R?),

/ [+ V¢ dx =/ (ff =10 daz (@ o2)da
R2 te(a)=0

FXaf A Azt o) da
a—t te(a)>0

Proof First of all we split the integral over R2 into Q4 (1), 2_(t) and QLpix (7). On the
one hand, by applying the Gauss divergence theorem on the regular domains €2, (¢)
for a = 4, we get

/ f-v¢dx=a/fa“-aazj@oza)da,
Qa (1) T
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where we have applied that V - f = 0 outside 92 () U 9Q2_(¢) and that the normal
vector to 92, (¢) pointing outward is adyz, (t)l. This concludes the proof for t = 0.
Now we pay special attention to the cusp singularities in Qnix(¢) forO < ¢t < T. For
any ¢ > 0 we define

Q. (1) = {z(t, ) : cla) > &, 1 e (=1, 1),

which forms an exhaustion by Lipschitz domains of Qpix(¢). Hence, we can apply
first the dominated convergence and then the Gauss divergence theorem on . (¢)
to obtain

/ f-Védx = lim f-V¢dx = lim (f™* . n)¢ do,
Qunix (1) e=0Jon 0 #=20 /o0, 0

where f™X denotes the limit of f on 9% . (r) and n® is the unit normal vector to

mix
0Q2¢ . (1) pointing outward. Since f € L it follows that the contribution of the

boundary integral on c(«) = ¢, A € (—1, 1) is zero in the limit ¢ — 0. Therefore, we
deduce that

/ f~V¢dx=—Za/ f;lix’aazi_((ﬁOZa)da‘
Qmix ()

a—t te(a)>0
This concludes the proof. O

2.3 The Subsolution
2.3.1 The Density
Following [43, 64] we declare p = 0 on Qp;x:
pt,x):=lo, nx) —lo_nHKx), (2.26)

with Q4 (¢) given in (2.17). As a result, d;p(¢) is a Dirac measure supported on
0924 (1) U 0Q2_(¢) with density (dyz,(t))2 on each 9€2,(¢) fora = +.

Lemma 2.2 For every ¢ € CC1 R*>) and0 <t <T,
/ p(N)d1¢pdx = — Z /(%Za(t,0l))2¢(za(t,0l))da~
R2 a—vT

Proof It follows from Lemma 2.1 applied to f = p because, in this case, we have
134zt = —(842a)2, P¢ = @ and p™* = 0. O
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2.3.2 The Velocity

In view of Lemma 2.2 we define v by means of the Biot-Savart law (cf. (2.3))

Ly [ Gyt

U1, x)" = ———
2ri = Jr x — 2, B)

g, x #z(, B). (2.27)

Observe that v is continuous (indeed C,l C?) outside 024 U 92_. Proposition 2.1
shows hat v satisfies the Eqgs. (2.14b) (2.14c), the boundedness condition (2.16) and
that has well-defined continuous limits (2.25). Proposition 2.2 shows that the normal
component of v on 2 UJd2_ is well-defined and continuous. Figure 2 explains why
this is not surprising.

Proposition 2.1 Let p be as in (2.26). The unique velocity satisfying (2.14b) (2.14c)
which additionally vanishes as |x| — o0 is precisely (2.27). Moreover, v is uniformly
bounded on [0, T x R? and has well-defined continuous limits (2.25).

Proof Step 1 v in (2.27) is uniformly bounded and has well-defined continuous limits
(2.25). First of all notice that v is continuous (indeed C}C“’) outside 024+ U 0Q2_.
Moreover, for any (¢, x) ¢ 924 U d2_ it holds that

_ 1
t, —
0@, X = >

! 1
_ Bzs . .
l;c'/T (x -z, B)  x—zp(t, 0)) (Buzp(t, B))2dp

e 19025 1%, co
T 8 dist(x, a2 (1))2’

that is, v decays as |x|_2 when |x| - oo.

Let us manipulate the expression (2.27) to help better understand the behavior of v
near the boundary 024 U 9Q2_. We will use de index w.r.t. z(¢) of points x outside
0Q4 (1) UaQ_(1):

i L[ A L )
@O oni Sy x—2 2mi Jyx — (0, B)

Recall that z(¢) is clockwise oriented (O). Hence, the Cauchy’s argument principle
yields

Ind;, (%) = L, (x),

(2.28)
Indzf(,)(x) =1- 197(;)()6).

In order to compute the limits (2.25), for any x outside 02 (r) U 92_(¢) but close
enough and a = +, we take a(x, @) € T minimizing |x — z,(¢, @)|. Then, a straight-
forward identity of complex numbers yields
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mm*:Z(L (%Zb(t,ﬂ))z( duzp(t. B) (azp(t. @) 71> i

= \2mi Jr x =zt B) \Bezp(t, B))2 duzp(t, @)

~ (Bazp(, @))2
0o zp(t, o)

. 1
_ Z (ZL 1 [ 0azp(t, &) - azp(t, B) 4B — (Ouzp(t, )2 Indz,,(,)(x)>.
po1 \2T dazp(t, o) JT x —zp(t, B) 0oz (1, @)

(2.29)

Ind;, (1) (x))

On the one hand, the regularity conditions (2.21)—(2.24) allow to apply the dominated
convergence theorem on the first term in (2.29) as x — z,4(¢, &). On the other hand,
the limits ©,(f) 2 x — z4(¢, @) in the second term in (2.29) change depending on
the region r = +, —, mix where x is coming from due to (2.28). Therefore, v has
well-defined continuous limits (2.25)

(0wz-)2 _ (0wz+)2

~+
v, =V, — ,
T @)t Gez)”
Emix _ . (aaz—)2
+ T Oz (2.30)
gy _ Qaz)z
- (0pz—)*
=V,

where

1 o zp (1, @) - D zp (1, B)*

1
V, = Va.p with V,p(t, )" i = — / dg,
‘ ,;E “ ap(t,2) 271 duzp(t, ) JT 2a(t, @) — 2p(2, B) P

for (t,«a) € [0, T] x T and a, b = +. Finally, it follows that v is uniformly bounded
on [0, T x R2.

Step 2 v satisfies (2.14b) (2.14c). Observe that v(¢)* is holomorphic outside
Q4 (1)U0dQ_(t) forall 0 < ¢t < T. Thus, the Cauchy—Riemann equations imply that
V- o(t) = V- 5(t) = 0 outside 922, (1) U dQ_(¢). Notice also that 7, = z_ and
V4 = V_ontc(a) = 0. In particular,

0 0g 27—

1_)_.:__ = (( wz4+)2 | (02 )2) on te(@) =0,
(Bazp)*  (Buz-)*

_a —mix __ (09za)2 0

Vv, — v, =—a Baza)* on fc(a) > 0.

Let¢ € CC1 (R?) and 0 < 1 < T. Then, by applying Lemma 2.1 to f = v and v, we
deduce that

[ o voax =3 [ S92k 0z du =0

R2 o=zt JT (0aza)*
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/ b VJ_(Pd)C — Z/ (aaZa)z . aaza((p OZa) da = Z /(aaza)z((p OZa)dO[.
R? a==% a==7T

T (0wZa)*

These identities jointly with Lemma 2.2 imply that v satisfies (2.14b) (2.14c).

Step 3 Uniqueness Finally, it is easy to check that any solution to (2.14b) (2.14c)
has the form u = v + f* for some (time-dependent) entire function f. Thus, if &
vanishes as |x| — oo too, the Liouville’s theorem implies that f = 0. O

In the next lemma we deal with the normal component of v at the boundary of the
mixing zone 924 (1) Ud2_(r). We will use the notation from Lemma 2.1 for the outer
an inner limits and the operators B, B, defined in the intro (1.14), (1.15).

Proposition 2.2 Let a = £ and r = +, —mix. Then, it holds that
(0 — By) - 8z =0,
on [0, T] x T. In particular,
(1) — B) - 992 =0 on tc(a) = 0.
Proof Let x be outside 0924 (f) U 0Q2_(¢) but close enough. Firstly, using that

(Indg, ) (x))2 = O, it follows that the velocity (2.27) can be written as (cf. (2.3)
2.4))

1 1
u(t,x) = —— ——— | O« , B)dg.
v 27TbX:_J:EfT<x—Zb(t,ﬂ)>1 @ pap

In particular,

0(t, %) - duza(t, @)t

_ ! _ . L
= zn,;A(x—zb(r,m)l(a“z”“’“) duzp(t, B)) dB - duza(t, )™,

where we take @ € T as in (2.29). Thus, it remains to show that we can take the limit
x — z4(t, @) in the r.h.s. above. By writing z, = z, — i (a — b)tct, we split the above
integrals into

1
f <—> (Ouzp(t, &) — 0gzp(t, B)) dB —i(a — D)ty (c(a)T (o))
T \Xx =2, B)/,

(f=m)
TXx -2 B/

Analogously to (2.29), the regularity conditions (2.21)—(2.24) allow to apply the dom-
inated convergence theorem on the first term as x — z,(¢, o). Notice that the second
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term vanishes for (¢ —b)tc(a) = 0. Otherwise, we can consider directly x — z,(¢, ).
This implies the first statement. As a by-product, we have seen that B, , is split into

1 1
Bustt) =5 [ (Za(t’a)_Zb(t’ﬁ)» (a2t @) — B2y, B) AP

. 1 dﬂ
—i(a— b)taa(c(a)l'((x))—zﬂ <f11‘ Zalt, 00) — z2p(t ﬂ)) .
all, ) 1

Finally, the second statement follows from the fact that zy = z_ and By = B_ = B
ontc(a) = 0. O

2.31)

2.3.3 The Relaxed Momentum
In view of the inequality (2.15), it seems suitable to define m as
mi=pv— (1= p)(y + 3i), (232)

in terms of some y € C(Qpix; Rz) to be determined ([16, 43, 64, 71]). Moreover, for
any 0 < ¢ < T we assume that y (t) € C!(Qmix(f)) with continuous limits

Va(t,a) := lim y(t,x),

Qmix (1)2x—z4(F,0)

whenever z,(f, @) € 0Qnix(?) fora = £+ and c(x) > 0.

2.4 Compatibility Between the Mixing Zone and the Subsolution

In the next proposition we derive the conditions for (c, z, y) under which the corre-
sponding (p, v, m) given in (2.26),(2.27) and(2.32) becomes a subsolution.

Proposition 2.3 Assume that (c, z) satisfies (2.21)—(2.24) for some T > 0. The triplet

(p, v, m) given in (2.26), (2.27) and (2.32) defines a subsolution to IPM if and only if
the triplet (c, z, y) satisfies the following equations on 92, fora = £

(0;2— B) - 94z =0 on tc(a) =0, (2.33a)
(9za — By — a(ya + 3i)) - 302y =0 on te() > 0, (2.33b)

and the following conditions on Qmix

V.y =0, (2.34a)
Iyl < 3. (2.34b)

Proof Recall that (p, v, m) already satisfies the Egs. (2.14b) (2.14c) and the conditions
(2.15a) (2.16) (see Prop. 2.1). Moreover, it is clear that (p, v, m) satisfies the Eq.
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(2.14a) on Qpix and the inequality (2.15b) if and only if (2.34) holds. Thus, it remains
to analyze (2.14a) outside Qpix.

Let ¢ € Cc1 (R3) and 0 < ¢t < T. On the one hand, since p = 0 on Qx and
p = =£1 on the regular domains 24 (), an integration by parts yields

t
/ f ,68t¢dxds—f ,6(t)¢(t)dx+/ p°¢° dx
0 JR? R2 R2
t
:—2/ / 32 9z (¢ 0 Z)da ds
0 Je(a)=0

t
Y [ [ awact@ozodeds,
a—+ 0 Je(w)>0

where Z(t, @) := (¢, z(t, «)) and Z,(t, @) := (t, z,(t, @)). On the other hand, notice
(2.32) reads as

+o(t, x), x € Q4(1),

m(t, x) = { —(y(t,x) + %i), X € Qmix(1).

In particular, m satisfies the assumptions in Lemma 2.1. Therefore, it follows that

/ n_1-V¢dx=2/ B 042 (¢ 0 Z) da
RZ

c(a)=0

+ Y [ Badctozd

a—=t 7 c(@)>0

+ Y0 Gudn zt@oZoda
a—at c(a)>0

where we have applied Proposition 2.2 in the first two lines above. In summary, we
have seen that

t
//(5a,¢+ﬁz.v¢)dxds—/ ﬁ(t)¢(t)dx+/ p°¢° dx
0 JR? R2 R2

t
= _2f / (0;z— B) - 942 (¢p 0 Z) dar ds
0 Je(w)=0

t
_ Z/O / ) 0((atZa — By —a(ys + %1)) . 3azi-)(¢ o Z,) da ds.
a==+ c(o)>

This concludes the proof. O

We conclude this section by showing that we can construct y(t, x) satisfying
the requirements in Proposition 2.3 provided that (c, z) satisfies certain conditions.
Observe that {c(a) > 0} is open and thus a (countable) union of disjoint intervals
(a1, ap). Recall the definition of B and D from (1.14) and (2.9).
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Lemma 2.3 Assume that (c, z) satisfies (2.21)—(2.24) for some T > 0. Assume further
that the following conditions hold uniformly on {c() > 0}

12¢(@) 4 0u28(@)] < 1, (2.35)

and
3z — By = o(1), (2.36a)
(@2 = B) -0zt +1D - 8u(cr) do’ = o(1), (2.36b)

te(@) Jg,

ast — 0, fora = £ and o € (a1, ®2) connected component of {c(x) > 0}. Then,
there exists 0 < T’ < T and y (t, a) satisfying (2.33b)—(2.34) as longas 0 <t < T'.

Proof Step 1 Analysis of (2.33b)—(2.34). For simplicity we may assume w.l.o.g. that
there is one connected component («y, ) = {c(e) > 0}. Recall that (&, ) —
z)(t, o) is a diffeomorphism from («q, o) x (—1, 1) to Qpix(¢) (cf. Rem. 2.3). In
particular, since Qnmix (¢) is simply-connected, (2.34a) implies that y (¢) = VL g(t) for
some g(t) € C1(Qmix (1)) to be determined. Moreover, g can be defined in terms of
some G in (o, A)-coordinates as

g(Z(t,a, 1)) :==G(t, o, A),
where Z(t, a, 1) := (t, z,(t, @)). Notice that (recall z), = z — Atct ™)
3.G = (VgoZ) duzs, 0,.G=—1c(VgoZ)-tt.
On the one hand, the boundary conditions (2.33b) for y read as

3G (t,a,a) = @@z — By) —i(ct+3)) - a2y, a==%  (237)

On the other hand, for (2.34b) notice that

1
VeoZ = (8aGr - t—axGao,zf) . (2.38)
C

i T

In particular,

t
O0uZp T =092° T+t <][ O;zds — Aaa(crL)) T =042° T+ O(1),
0

with 9,z°- 7 > Ouniformly on c(«) > 0by (2.23). Therefore, assuming that c satisfies
(2.35), it is enough to find G satisfying (2.37) and the following growth conditions

1
3G = o(1) — (¢t + 1) - a5, — .G = o(1), (2.39)

@ Springer



7 Page240f50 A. Castroetal.

uniformly on c(«) > 0 as # — 0, because in this case (recall T = 9,z° with [0,z°| =

1)

(%41
002°°T

lyl=1Vel = )c+% +o(l) < 3. (2.40)

Step 2 Ansatz for G. We declare

* A+a 1 1 /
G(t,a,)) = > (92 — By) - dazp — (cT+ 1) - 8522 | do’.
o

I \a=+ 2
(2.41)

Hence, it follows that

A+a
80.G =3 5 Bz = Ba) - dazp — (cT+ 1) - Buzi,
a=+

o
9,G = / (412~ B) - duz" +1D - Bu(cr)) e
o

1

Notice that (2.37) is satisfied. Finally, assuming that z satisfies (2.36), then (2.39)
holds. =

Remark 2.4 Following the previous proof, notice that for z(z, ) = («, f (¢, «)) and
T = (—1,0) as in [43, 64], the admissible regime for c(«) reads as

2c(a) — 1] < 1,

which clear is incompatibly with c(«) = 0. Remarkably, the authors in [64] achieved
that c(o) — 0 in the limiting case |a| — oo for o € R.

In view of Proposition 2.3 and Lemma 2.3, we need to find a growth-rate c(«) with
certain regularity (2.21) and satisfying the inequality (2.35), and a time-dependent
pseudo-interface z(¢, o) satisfying the regularity assumptions (2.22)-(2.24) and the
relations (2.33a) (2.36).

3 The Growth-Rate

In this section we declare a suitable growth-rate ¢, and also a partition of the unity
(Y0, Y1} as discussed in the intro, in terms of z° € C1%(T; R?). Let us recall what
we need. On the one hand, we must construct a regular enough c (2.21) satisfying the
inequality (2.35) uniformly on {c(«) > 0}. At the same time, for the relation (2.36b)
it is convenient to control the monotonicity of ¢ near the boundary of {c(a) > 0}.
On the other hand, we shall construct {1, ¥} subordinated to {d,z](e) > 0} and
{c(a) > 0] respectively, and satisfying d,z7 > 0 uniformly on supp .
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Fig.3 A regular growth-rate

c(a) = 0 (blue) satisfying the 1
inequality o [
[2¢(a) + dgz] (@) < 1 (gray
zone) uniformly on {c(«) > 0}.
A partition of the unity {y, ¥}
subordinated to {9y z{ () > 0}
and {c(«) > 0} respectively, and
satisfying dyz7 > 0 uniformly
on supp g

1 o
— Eaazl

In view of Fig. 3, it seems clear that we have enough flexibility to construct such
functions. The aim of this section is to make it quantitatively.
Let us introduce the following sets /;; which will be very useful for these purposes.

Lemma 3.1 Given —1 < n < 1 we denote
I ={aeT: 9,z7(a) <n}. 3.1

This forms an ascending chain of open subsets of T. Furthermore, for any —1 < n1 <
n2 < 1, we have I, CC I, with

’72—771>1/(3

dist(d1,,. o1 )z( _
n n |aa21|C5

Proof First of all notice that 0427(T) = [—1, 1]. Hence, thereis o € 81,7/. forj =1,2,
and thus

M — 1 = 925 (@) — 325 (@1) < |80z} |cadist (@1, , 31,)°,

as we wanted to prove. O

In order to interpolate between the Classical and the Mixing Muskat problem, we
take a partition of the unity {y, Y1} C C2°(T; [0, 1]) as follows. Firstly, we define
the indicator function

. 1/5
)1, dist(e, T\ 1) > r, . L n
Xn.s (@) = {0, otherwise, with 7= 10025 | s G2
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7 Page 26 of 50 A. Castroetal.

in terms of some parameters 0 < 1, s < 1 to be determined. With x, ; we declare
Y1 i=¢r * X5,  Yo:=1—11, (3.3)

where ¢, is a standard mollifier, namely ¢,(«) := %(b(%) for some fixed ¢ €
C(—1, 1) satistying ¢ > 0 and f ¢ = 1,and r > 0 is given in (3.2). Hence,

logwsllee < lgellir™, k=0, j=0 1
Among all the possible choices for ¢, we declare
=3¢ x x5 + (9az])-), (3.4)
where (0yz7) - := —min(d4z], 0). This ¢ is smooth with
195clize < 3+ DIl r™, k=0,

and satisfies ¢ > yr1n/2 with supp ¢ = supp 1 C I_n~ In the next lemma we show that
we can take n and s in such a way that the inequality (2.35) holds.

Lemma 3.2 The growth-rate (3.4) satisfies
[2¢ + 94271 < n(2 + 58 on c(@) > 0.
Proof By writing f = f} — f_ for f = 94z7, we split
2c+ 02y = nY1 + f1 4 (@r * f- — fo).

On the one hand, n¥; < n and also fy < n on I_,7 (D suppc) by (3.1). On the other
hand, by (3.2)

I%*ﬂ—ﬁmm=’(ﬂw—m—ﬁwmwmﬁSMkMSﬁn

This concludes the proof. O

Let us assume from now on that s < 1/3. In the nextlemma we show that 95z} > 0
uniformly on supp ¥9 (DD T\ supp ¢), which will be crucial for the energy estimates
in Sect. 5.

Lemma 3.3 It holds that
dez] = n(l — (2s)‘3) on supp .
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Proof Let o € supp . If @ ¢ I, simply dy27(er) > 1 by (3.1). Assume now that
a € I Since Y1 = 1 on the open set I, \ B-(01;) by (3.2) (3.3), necessarily
a € By, (d1;). Hence, there is o, € 91, satisfying |a — ay| < 2r, and thus
3025 (@) = 0y 25 (@) + 0p 25 (@) — 3u25(ety) = (1 — (25)°),
— —

=1 > (3025105 (2r))

where we have applied (3.2). O

Next we turn to the behavior of ¢ inside {c(«) > 0}. Of course ¢ is monotone in
a neighborhood of c(«) = 0 and away from zero outside it, but we give bounds for
these properties that only depends on s, 7, 6.

Lemma3.4 Let I = (a1, ®z) be a connected component of {c(a) > 0} and denote
o= %(al 4+ o). If |I| < 2r(1/s — 1), then c is monotone on a1, @] and [a, oz].
Otherwise, c is monotone on each connected component of I N\ By, (01), whilec > n/2
on I\ By (31). Moreover yr1n/2 < c everywhere.

Proof First of all observe that ¢, * (3425)— = 0 (and so ¢ = v11/2) outside B, (Ip).
Case |I| <2r(1/s —1). Given o € B,(lp), Lemma 3.1 and (3.2) imply that

dist(ct, 91) > dist(lp, d1) —r > r(1/s — 1).

Thus, necessarily o ¢ I. Then, I N B, (lp) = ¥ and so ¢ = ¥1n/2 with ¥; monotone
on [o1, @] and [@, a2] by construction (3.2) (3.3).

Case |I| = 2r(1/s —1). Given @ € By, (lp) and g € B,(d1), Lemma 3.1 and (3.2)
imply that

lo — B| > dist(lp, d1) —3r > r(1/s —3) > 0.
Hence, B, (d1) N B, (lp) = ¥ and so ¢ = y1n/2 on I N By, (d1) with ¥y; monotone

on each connected component of I N By, (d1). Finally, ¢ > ¥ 1n/2 with vy = 1 on
I\ By (1). O

Finally, Lemma 3.4 implies the following estimates which will be useful to control
(2.36b).

Corollary 3.1 In the context of Lemma 3.4, let us denote

[y, o], ) <a < a,
[, 2], @ < a < ap.

I(x) .= {
Then, for k =0, 1, we have
f lofc(@)|da’ < c(a),
()

in terms of (n/10425|c)'/%, 1/ and ||8ke| 1.
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7 Page 28 0f 50 A. Castroetal.

Proof Case |I| < 2r(1/s — 1). For all @ € I, the monotonicity of ¢ on I («) implies
/ lofc(@)lda’ < [T1(@)]'e(@),
I(@)

with [1(@)| < r(1/s = 1) = (1 = 5)(1/19az}]c) "> < (0/10az] )"/,
Case |I| = 2r(1/s — 1). For all @ € I N B,,(d1), the previous argument works
with |7 (e0)] < 2r < (1/|84251¢s)/°. Finally, for all & € I\ By, (31), simply

c(a)
195c(a)) da’ < [[8%cl 1 —=,
/I(oo “ )2

because c(«) > n/2. O
From now on we fix the parameters 7 and s satisfying (2 +s°) < 1 withs < 1/3.

We remark that they are not necessarily very small (e.g. we can take n = s = 4_1‘ for

s§=1).

4 The Pseudo-Interface

We define our pseudo-interface z as the solution of the integro-differential equation

given by the operator
Fi=YoE + Y1 EV — (tk +i(t DY - d(cT) + hyr1)de2°),
where 7 is given in (1.12), {9, ¥} is the partition of the unity we fixed in (3.3) and

c the growth-rate (3.4). The operator E(¢, z°, z) extending B outside fc(«) = 0 was
already introduced in (2.10),

E = Z By p.
b=+

Thus, it expands as

E(toz)‘—LZ/( ! )(3 (t, ) — du2p(2, B))dB
T 2 = Jr \w(t @) — 2, B) /4 wehth @it '

The term EV (¢, z°) is

EV .= EO 4 gD,
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where E© (z°) and EM (z°) are
1 1
E© = — /(—) 0q2° — 0y2° dg,
(@) 2n£ @@ ), O"@ — 22 (B0 dp
1 1
(1) = — - 80( 1) _ 80[ 1) d
A znzéfﬂr(z"(o&)—z"(ﬁ)) (Bazy (@) = bz (PN AP

D (D
Z/ ((z (g)—;b(ﬂ(fj;) (042° () — 042°(B)) dB, (4.2)

with
zl()l) = EO _pert,
The terms «(z°) and D@ (z°) are

k(@) —2(8 ( < 2) +i( : > aa(cr)),
(3az°) 0uz® /5 4.3)

DO(a) := —i(ct + 1)

The term h(¢, z°, z) is the time-dependent average defined on each connected compo-
nent («q, a2) of {c(a) > 0} as
%)
f H do
31
3

/ Y1067 * 042° da
o)

h(t) == 4.4)

where

H(t,a) == (E — B —tk) - 842+ + Y1 (EV — E) - 942+
+1(D — DD 8,z - 8,2°) - 8y (cT).

We notice that, although 4 is piecewise constant, 4| is smooth in « (recall ¥ < ¢
by Lemma 3.1).

As we will see in the next lemmas, E© = E|,—g, EV = 8, E|,~0, zél) = 3;2pli=0
and DO = D|;—o. Thus, E ) equals to the first order expansion in time of E. In
addition, we will see that k = 9;(E — B)|;—0.

In the rest of this section we will assume that there exists a solution z of Eq. (4.1)
satisfying (2.22)—(2.24) and show that this implies that z satisfies (2.33a) (2.36) as
well.

Theorem 4.1 Lerz° € H% (T; Rz) be a closed chord-arc curve withk, > 6. Assuming
that, for some T > 0, there exists 7 € C; H%=2 with 8,7 € C,H*—3 solving (4.1) and
satisfying (2.23) (2.24), then z satisfies (2.33a) (2.36).
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The proof of this theorem relies on the forthcoming Lemmas 4.1-4.5. We start by
rewriting some of the terms suitably. Let us observe that, assuming (4.1), the Lh.s. of
(2.36a) reads, for a = =, as

9z — By = (E — By) + Y1 (EV — E) — (tic +i(t D - 8, (ct) + hf1)8,2°),
4.5)

and for (2.36b) we have

(82 — B) - 9qzt 4+ 1D - 3,(cT)
= (E =B —1tk) - 3025 + Y1(EV — E) - 3gz- +t(D — DV 3yz - 842°) - 3y(cT)
— hr1842 - 052°. (4.6)

The core of the section is to prove that E remains close to B in L°°. In Lemma 4.2 we
show that E — B, = O (t(c 4 |94c])). This is sufficient for (2.36a). Indeed, we show
in Lemma 4.3 that E — B — tk = O(t*(c + |d4c¢|)), which is sufficient for (2.36b).
In particular, this implies that k = 9;(E — B)|;=¢ (a similar term appears in [43, 64]).
Both estimates are based on a nice technical consequence of the argument principle
Lemma 4.1 (a related argument appears in [58,Lemma 4.2]). In Lemma 4.4 we show
that D — D©3,z - 3,z° = O(r). The term & has been introduced because (2.36b)
reads as

/ a<H — W80z - 302°) da’ = c(@)o(r).
ol

This requires to obtain a cancellation for « = «», which is equivalent to (4.4). Finally,
we show in Lemma 4.5 that h, E — EV = O(t?). All the ingredients are ready to
prove Theorem 4.1.

In the proof of Lemmas 4.1-4.5 all the assumptions in Theorem 5.1 are valid. We
start with the technical lemma.

Lemma4.1 Forallk € N, the function

ﬁk_l
= d
T (2a(t, o) — 2, (t, 0 — B))*

Ch (o) B, (4.7)

is uniformly bounded on c(a) > 0,0 <t < T and A, u € [—1, 1] with A # L.

Proof First of all, by adding and subtracting Baz;l /042y (recall Sect. 1 Notation) we
split

ﬂk_l 3ozZ;L 1 i1 3aZ;L
ck (t,a) ::/ 1— dg + /ﬁ — " _dB.
Aot T (Z)» - Z;L)k 30{2;1 3‘¥ZN T (Z)L — Z;,L)k

4.8)
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The first term is controlled by C(c, z) and [|0xzull¢,cos (recall (2.24)). The identity
(4.8) allows to prove the result by induction on k. For k = 1, the second integral in
(4.8) is explicit (cf. (2.28))

0z,
/ dB = (1 +sgn(h — w))mi,
T Zx — 2

where we have applied the Cauchy’s argument principle for A # w and fc(a) > O.
For k > 2, an integration by parts yields

02, 1 B e pr=2
/ﬁk_l M/kdﬂ:_ / ‘ +/ i1 48
T (2 — z),) k—=1\zn—2z, B=—te/2  Jr (20 — 7))

= s ol
where
1 — 1 to/2 !
_ . 4.
A/L(t @) = J <ZA(I,O£)—ZM(I,O[+€0/2)> -

This Sk_1 is controlled by C(c, z) while C k’_l is bounded by induction hypothesis.
Furthermore this recursive formula for CX yields (Sf\)) w= 0)

A
k—1 .
1 Oy (1 4+ sgn(h — w))mi
ck = _ /ﬁf—dﬁ+5j + ,
e ,X:;: (Buzp) ( T (2 —z))I ! g (Bazp)
(4.10)
which is bounded by C(c, z) and [|9xz, |l ¢, c05- O

Lemma4.2 For 0 <t < T it holds that
E — B, = O(t(c + |9qc])).

Proof Notice that E = B = By = B_ for tc(«) = 0. Consider now tc(a) # 0.
Recall from (2.31) that B, j is split into

Bup = ab—z(a—b)ti)a(ct) (Ca Pl

where C ; , 18 given in (4.7) and

1 1 ,
Aa,b : (aazb azb) dg.

2 T Z_Zb
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Then, for b = —a, we have
. I 4
E—B,=Bppr—Bup=Bpp—Aup+ lataa(cf);(ca’b)l. 4.11)

The last term is O(#]|9,(ct)|) by Lemma 4.1. For the first term, the fundamental
theorem of calculus yields

27 =2, Za—

"t //1< n ) @ duzl) didB
=——1tc —_— - .
2r v )\ @ — 2%/ T

Let us check that we can apply the Fubini’s theorem. By using the regularity conditions
(2.21)—(2.24), then (4.12) can be bounded by

£o/2 1 13 1 % ’3
(4.13)

1 1 1 )
Bb’b — Aa b= — Z/ (aaZb - aazb) d,B
bo1 (4.12)

Hence, the Fubini’s theorem allows to interchange the order of integration of A and
in (4.12). Then, by adding and subtracting g 8§zb in (4.12), we get

B _Au —__ o oz 2 A
b — A tf/((z,\—zb)2> (Bazb — duz), — B35 dBd

(4.14)
— —t 927 J‘/ C?,dx ,
21 Path (T 1 Ab |

where, by applying the Taylor’s theorem on the first term and Lemma 4.1 on the second
one, we see that (4.14) is O(tc) in terms of C(c, z) and ||32z) lc,cos- O

The next lemma shows that indeed k = 9;(E — B)|;—0.

Lemma4.3 For0 <t < T it holds that
E — B —tk = O(t*(c + |9uc))).
Proof Notice that
E-B=YE-B.)+1(E-By,

with E — B, givenin (4.11). We start with some auxiliary computations. By combining
(4.10) and (4.14) we get, for b = —a,
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a ! Tl / 2
Bpp — Aup = _715/ / m (0w 2p — O0uz), — BOgzp) dB dA
%
!  0a2b — 042 i
7 a2 JE2 g 4+87 ) da
s Z ((3a2h)2 J /71 (/1;/3 (25 — zp)J 1! Pt A’b) )1
a a2
+5rcaaz,7((aaz )2/ (1 + sgn(r — b))dk) ,

where S{’ 5 18 given in (4.9). Notice that
1
/ (1 +sgn(x —b))dr =2(1 +a).
-1

Furthermore, it is easy to see that S/{, b= S){,o = O(¢) by the regularity conditions
(2.21)—(2.24). Then, by writing 9,25 = dyz — itbdy (cT), it follows that

Bpp— Ay = —ft / /( 2) (02 — 0g2’ —582 ydp dx
(22— zp)
! 0oz — 0u7 -
j et T Oaz J
i Z ((aaz)Z fﬁ (/Tﬁ (2 — 7))/ ” +S“>) ‘“)1

+ (1 +a)cd’z <L>
(042)% /4
+ 0(i%0c).

Therefore, analogously to (4.12) (4.13), the fundamental theorem of calculus jointly
with the Fubini’s theorem yield (recall (4.11))

E—B—tk
=NE-B)+(E-By) —1«

,z c/ / / 't _rer (0az—3az’_,sa(fz) dBdrdu =1
(2. —z,)

1 ) (j+ Dt / / / i

— —1%ch dpdad =1
2 <<aaz)2 7 - ,),+2 paran) ’
TN )l(cl CcL ) = 2itdy(cT) ! I

—1 CT)— b — zl cT =:
@ T ot +.—/1 o 0 2° ) 3
+21‘L‘32Z <;> — 21‘()32Z° (4) =: I
o (3aZ)2 | o (aazo)z . =i 14

+ 0(i%0).

For I, by adding and subtracting ct and %,82831, we split it into
1 1 1
I = ——(tc)zagz 72 / / C; didup | + commutators,
27 1) 1
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where

commutators = / / f (r((ct) — CT)) (0gz — 002 — ﬂagz) dgdrdu
1

(zx —2),)3
1 5 Lol 72
+ —(tc) —
T —1JaJr\@=z)° )
X (302 — 802 — B3z + 1B*932) dB drdp.
The first term of I} is O((t¢)?) by Lemma 4.1 and the commutators are O0(1%¢) in

terms of [|z]|¢, ¢35 < lzllc, 4 - Similarly, by adding and subtracting ¢t and ﬁ&éz for
I>, we gain commutators of order O (¢>¢), while the remaining term reads as

2 2
—%(tc)%f[z > <(](j; 1;); ? / / C’+2dkdu> = 0((te)d),

j=0,1

where we have applied Lemma 4.1. For I3, (4.10) yields

1 02y — 0az,
Ciu = (/T“ A + (1 + sgn(h — /mm)

Oy =2y

and thus

l(c1 —cl ) —0(;)—2( ! )
o ot TR dazn )y

Finally, a direct computation shows that

e O L
Oazp/)y \8az°/y ’
2 T 2.0 T _
a"Z(<aaz>2>1 %t ((aaz°)2>1 =00

in terms Of ||3,Z||thz.0 5 ||8ZZ||CtH3. O

and also for I

The next lemmas deal with D, h and EV.

Lemma4.4 For 0 <t < T it holds that

D — DDdyz - 8,2° = O(1).
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Proof Recall that D = —%(B+ — B_) + D©_ Then, the statement follows from
Lemma 4.2 since

By —B_ = (By — E)+ (E - B_) = 0(1),
and using that 04z - 9,2° = 1+ O(?). a
Lemma4.5 For0 <t < T it holds that
hEY — E=0@.
Proof Recall the definition of E© and E™ in (4.2). First of all we observe that, in anal-
ogy with the Hilbert transform, it follows that E©® e H¥~1 and also E(V e H%~2

in terms of the chord-arc constant C(z°) and ||z°|| y«. . Similarly, by differentiating E
in time

k= Z/ (a;(t o) — 21, ﬂ)) Oubizn 0 ) = Batizn @ ) 4P
(4.15)

—Z/ <8,Zb(t,a)—8;Zb(t,,3)> (a2 (1, @) — Buzn(t, B)) dB,
m = Jr !

(zp(t, ) — z(t, B))?

Theorem 4.1 provides enough regularity (recall k, > 6) and validity of chord-arc
condition to obtain that 0;E € C,H"O_4 as long as 0 < ¢t < T. In particular, since
EO =F |t=0, the mean value theorem yields

IE — EQll¢, yro—s = O). (4.16)

Hence, recalling the definition of & (4.4) together with Lemmas 4.3 and 4.4, it follows
that h = O(t) as well. Then, by writing

F—E9 =yo(E = ED)+ 1y ED — tk + it D - 8, (cT) + hp1)8u2°),

it follows from (4.16) and the regularity of the remaining terms that ||F —
EO| ¢, -4 = O(1). As aresult from (4.1), (4.2) and (4.15), we have 3, E — E(D) =
O(t). Notice this implies E() = 8, E|;—¢. Therefore, by applying the fundamental
theorem of calculus

t
E—EVY = / (3, E(s) — EWV)ds,
0

we get E — EV = O(¢?). Finally, this is enough to update the estimate for / to O (t%)
as well. O

Proof of Theorem 4.1 Proof of (2.33a). On tc(a) = 0 we directly have that 9,z = E =
B.
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Proof of (2.36). Consider now zc(«) > 0. For (2.36a), the expression (4.5) and a
direct use of Lemmas 4.2 and 4.5 yield that

0z — By = O(1).

For (2.36b), we use the expression (4.6). Then, Lemmas 4.3—4.5 imply that

o o
/ (E — B —tk) - 9z do’ gﬂf (¢ + |9gc|) do’,
o] ol

o o
/ Yi(EV — E) - 8z do! §t2/ Y do/,
o o

1

o o
/ t(D — DW3yz - 9,2°) - 3y (cT) do’ gzzf (¢ + |9c|) do’,
o [e3]

1

o o
/ hr100z - 042° da’ §t2/ Y do/,
o oy

1

uniformly on c(«) > 0. Firstly, recall that ¢/; < ¢ by Lemma 3.1. Secondly, if « is

closer to o1, Corollary 3.1 controls the integrals f;‘l cdo’ and fofl] |0yc| do’ in terms
of ¢(«). Hence, the four terms above are O (12¢(x)).

If a is closer to az, Corollary 3.1 yields control on [* cda’ and [ [d,c|de in
terms of c(«). However, by (4.4), it holds that

o o2
/ (H — h9yz - 852°) da’ = —/ (H — h9yz - 842°) do,
al o

and thus we can integrate on («, ). Therefore, forall « € (a1, o) the full expression
is O(t%c(w)). Finally, by dividing by zc(a) we have proven that (2.36b) holds. O

5 Existence of z

Theorem 5.1 Ler z° € H*e (T; Rz) be a closed chord-arc curve with ko, > 6. Then,
there exists z € C;H*~2 with 9,z € C,Hk 3 solving (4.1) and satisfying (2.22)—
(2.24) for some 0 < T K 1 depending on the chord-arc constant C(z°) and the norm
1Z°1l pko -

Remark 5.1 The initial regularity required k, = 6 is due to the fact that the energy
estimates are easier in H*, some estimates in the proof of Lemmas 4.3—4.5 and that
the pseudo-interface loses two derivatives on the mixing region as in [43, 64].

We split the proof of this theorem into two parts. Firstly, we obtain a priori energy

estimates for the Eq. (4.1). Secondly, we explain briefly how (4.1) is regularized in
order to use the a priori estimates to show the existence of the desired solution z.
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5.1 A Priori Energy Estimates
We will take our energy as
E@ =zl +AD T +C@ +S@ 7 (5.1)

where A(z), C(z) are the angle and the chord-arc constants given in (2.19), (2.20)
respectively, and

S(z) == inf{o(a) : o € supp Yo}

measures the RT-stability of z on supp ¥ (recall o = (p4 — p—)9dyz1 With p1 = £1).
Notice that C(z°) < oo by hypothesis and that A(z°) = 1, S(z°) > 2n(1 —2s) > 0
by construction (recall Lemma 3.3). It turns out that %(.A(z)_1 +CE)+Si)His
a lower order term w.r.t. £(z). Analogous terms to C and S are rigorously analyzed in
[17, 28]. The term A can be treated with a similar technique.

Next, we analyze the Sobolev norm of (5.1). Given 0 < k < k, — 2, we split

1d k_2 k k
EE”‘?&Z”LZ Z/T%Z'aaFd“
_ k k .
_/Baz-aa(on)da =1
T
+/a{;z.a{;(le1>—(tK+izD<0>.aa(cr)aaf))da =1,
T
k k. o _.
—/Baz~8a(lw18az )h da = I
T

We claim that the terms /, I, and [, are controlled from above in terms of ||z°|| k.,
llell k-1 19 1| g2 for j = 0,1, l|z]l o2, A(2) ", C(2) and S(z) .

The term I, is controlled because 1, E D, DO candt only depends on z°.
Indeed, it is clear that y; and ¢ are smooth by definition (3.3) (3.4), while T and D©
lose one derivative and « loses two (recall (1.12) (4.3)). In analogy with the Hilbert
transform (recall (4.2)) it follows that E ©) 10ses one derivative and similarly E @
loses two, namely

1 q
IED | gro-2 S 2% ko + 12001,

in terms of C(z°) and ||¢|| k-1, for some g € N.

The term [}, is controlled because /(¢) does not depend on «. As we saw in Lem-
mas 4.2-4.5, it follows that ||| . is controlled in terms of ||zl 3, [|2°]| 54, A(c, 2)~!
and C(c, z). These quantities (2.23) and (2.24) are controlled by A(z) ! and C(z) for
small times (cf. Lemma B.1).

The term [ is expected to be controlled because at the linear level

YoE ~ =Y YoopAzp,

b=%+
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where A := (—A)/2 and 05, = (p+ — p—)(dx2p)1, Which satisfies Yoo > 0 for
small times as our energy controls S(z)~! (see the next subsection for a detailed
explanation).

5.1.1 Analysis of /

As we mentioned in the introduction, the analysis of / is classical for curves in the fully
stable regime. In our case, all the terms are treated classically but the most singular one
which needs further analysis. Let us present here the estimate for the main term and
discuss the rest in the appendix. We will assume w.l.o.g. that T = [—m, 7] (¢ = 27).
The most singular term in 7, for each b = =+, is (recall Sect. 1 Notation)

= _/w akz - /<_> 18525 dp da.
55 b

Since z;, = z — ibtct, the term with 85“8,3 (ct) is controlled by C(z) and ||cT|| g+1.
For 35“8 82, by adding and subtracting a suitable term, we split it into

Jo + Jo i= ——/ ( Vo ) aj;z-A(agjz)da+/ woagz-/q%a{;“sﬁzdﬁda,
2 Jr \9azb/ T T

where A = (—A)'/2 : H! — L? is the operator

1 0
At L A‘ﬂf@l ﬁ—%rl/fm) ﬂm a5,

2’ tan(% sin?(%5£

and @, is the bounded kernel

1 /1 1
Solt o B) =50 (5/3Zb B aazz,(ztan(ﬂ/z)))l‘ (5-2)

For J, we proceed as follows. Recall that d,z] > 0 uniformly on supp ¥. Indeed,
this is why we have opened the mixing zone slightly inside the stable regime. Our
energy (5.1) allows to assume that (d,z5)1 > 0 on supp ¥ for later times. Hence,
using the Cérdoba-Cérdoba pointwise inequality 2f - Af > A(| f 1) (see [27]) and
the fact that A is self-adjoint, we deduce that

4%5—/<ii>Am&ﬂw
T \ 9azb /|

Z_/A(—WO ) 10522 da < A( Yo )
T 0uzb / 0azb )|

with the first term controlled by C(z) and ||z || c2.5. Notice that, since the evolution of
(042p)1 1s controlled in terms of our energy &£, the time of positiveness of (9,z5)1 on
supp ¥ depends just on the initial data z°.

kp2
19521172,

LOO
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The estimate of Jg is classical. We present it here for completeness. By writing
1852 = 000K 2p + 3%z}, we split

1
Jo = ——/ 1052120, <¢0/ d)bd,B> da =L,
2 Jr T
—/woa{;z- (/ a{;z;aﬁcbbdﬁ) da =L,
T T

where we have integrated by parts w.r.t. « and 8 for L1 and L, respectively. On the
one hand, L is controlled because we can write

1 d 1 1 8p0 002,
/q)bdﬂ:—(PV/ —ﬂ> =—(—</ B 4B +p / azhdﬁ)>,
T 2n T8gzp /)1 27 \Ouzp \ JT Bp2b T Sb2b 1

—_———

=mi

which is bounded in C! by C(z) and lIz6llc2.s. On the other hand, L, is controlled
because dg P, is bounded in terms of C(z) and ||zl 3.

The analysis of the remaining terms is standard (see e.g. [28]). For completeness, we
have presented a compact version in Lemma B.2.

5.2 Regularization

In order to be able to apply the Picard’s theorem we regularize the Eq. (4.1) via

0z = ¢ x Fe(2,2°, 2),
oot (5.3)
Zli=0 = 2°,
in terms of the parameter ¢ > 0, where

Fe:=YoEe + Y1EV — (tk +i(tD? - 3y (cT) + hfr1)842°).

which agrees with F except that E has been replaced by

Ee(t,a) := —Z/(

552 ) 000 (e * 2p) dP.

Let us fix the open set where the Picard’s theorem is applied. Firstly, let Oy be the
open subset of H* formed by chord-arc curves

O = {z € HY(T; R?) : C(2) < oo}.

Secondly, given z° € Oy, and k < k,, we define the open neighborhood Oy (z°)
of z° in H* as the set of curves z € O satisfying, for some fixed parameters 0 <
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A,C,R,S < o0,
A > A, C@<C, lzllgr <R, (5.4
and also
S(z) > S. (5.5)

From left to right, the conditions in (5.4) establish that the angle between 9,z and 7 is
uniformly non-perpendicular, which is necessary for our construction of the mixing
zone (cf. Rem. 2.3), and that the chord-arc constant and the H k_norm of z are uniformly
bounded respectively. Since we want z° € Oy(z°), necessarily A < A(z°) = 1,
C > C(z°) and R > ||z°|| y«. The condition (5.5) establishes that z remains uniformly
stable on supp Y. By Sect. 3 (cf. Lemma 3.3) we consider S < 2n(1 — 2s).

Lemma 5.1 Assume that there exists z° € C([0, T:]; Ok, —2(z°)) solving (5.3) for some
0 < Ty < 1. Then, there exists q € N satisfying

575&8) SEED) +EEN, (5.6)

in terms of A, C, R, S and ||2°|| ., but independently of e.

Proof This is totally analogous to the a priori energy estimates of the previous section
(see [28]). O

Proof of Theorem 5.1 Step 1 Approximation sequence z¢. For all ¢ > 0, a standard
Picard iteration yields a time-dependent curve z° € C ([0, T;]; O, —2(z°)) satisfying

t
(1) =z°+f ¢e * Fo(s, 2°,2°(s)) ds.
0

This T, is taken in terms of the parameters defining Oy, —2(z°) in such a way that the
conditions (B.1) (B.2) hold. Thus, the operators B, ; (and so k) are well-defined.

As usual, the Gronwall’s inequality applied to (5.6) implies that [|2°[| ¢ (0.7, : prto-2)
is uniformly bounded in e. Furthermore, z* satisfies (5.3) with ||3;zl¢(0.7,: Hko—3)
uniformly bounded in . We notice that our system is not autonomous but smooth in
time. All these facts guarantee that the times of existence 7, do not vanish as ¢ — 0,
namely 7, > T > 0.

Step 2 Convergence to z. By the Rellich—-Kondrachov and the Banach—Alaoglu
theorems, we may assume (taking a subsequence if necessary) that there exists z €
C([0, T]; Or,—2(z°)) such that z° — z in C,H* 3 and also 85"_215—\35"_21 as
& — 0. Furthermore, 0,z € C([0, T]; Hk°_3). Finally, it follow that z solves (4.1) and
satisfies (2.22)—(2.24). O
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6 Proof of the Main Results and Generalizations

In this section we glue the several proofs of the previous sections to gain clarity of
how the Theorems 1.1 and 1.2 are proved. In addition, we recall how this construction
is generalized for piecewise constant coarse-grained densities.

6.1 Proof of Theorems 1.1 and 1.2

First of all we construct the growth-rate ¢ and the partition of the unity {y, ¥}
as in (3.4) and (3.3) respectively, in terms of z° and some small parameters 7, s
(eg.n=s= 4—1‘, 8 = 1). By Lemma 3.2, this ¢ satisfies the inequality (2.35) and the
regularity condition (2.21) (indeed ¢ € C*).

Once these functions are fixed, the Theorem 5.1 implies the existence of a time-
dependent pseudo-interface z satisfying the Eq. (4.1) and the regularity conditions
(2.22)—(2.24) for some T < 1. By Theorem 4.1, this z satisfies the growth conditions
(2.33a) (2.36).

Next, we construct the mixing zone Qpix and the non-mixing zones 24 by (1.10)
(2.17) respectively. Then, we define the triplet (p, v, m) by (2.26) (2.27) (2.32). Hence,
by Proposition 2.3 and Lemma 2.3, (p, v, m) is a subsolution to IPM for some 0 <
T <T.

Finally, the h-principle in IPM (Theorem 2.1) yields infinitely many mixing solu-

tions to IPM starting from (1.1) (1.6).
The proof of Theorem 1.2 is analogous to the one of Theorem 1.1. The main difference
for the asymptotically flat case is that, since the domain of integration is R instead of
T, most of the integrals are taken with the Cauchy’s principal value at infinity. In this
case, (2.28) reads as

Ind., ) (x) = 31q, ) (x),

1 ©.1)
Ind;_(H(x) = 5(1 — Lg_¢)(x)),

which changes the limits (2.30) but not the result. The proof of Theorem 1.2 in the
x1-periodic case is even closer to the one of Theorem 1.1. In this case (6.1) holds as
well, but we do not have to deal with the infinity since the domain is T.

6.2 Piecewise Constant Coarse-Grained Densities

Following [43, 64] we split the mixing zone into several levels L = {A; : 1 < [j| <
N} for N > 1 with

- -2[j]—1
Aj =sgnj 3N,

namely we consider
Q1]1‘1ix(t) ={ut, @)t cl@) >0, A e (=xj,A))},
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with z, defined as in (1.11), which satisfies Qllmx - C QIIXIX
we define Q4 as in (2.17) (or (2.18)).

Analogously to [43, 64], we define the piecewise constant (coarse-grained) density
as (|L| =2N)

=: Qmix. In addition

2
p(t,x) = m Ind, (1 (x) — 1, (6.2)
beL

for the closed case (1.6), while for asymptotically flat curves (1.7) the definition (6.2)
needs to remove the last —1. Observe that p = £1 on Q4 while p approaches the

linear profile in [16, 19, 71] inside the mixing zone.
Analogously to (2.27), the Biot-Savart law yields

o Buzolt, B)):
v == (m|L| Z/ X — (1. B) dﬁ)
7T|L| Z/(m) 02 (t, B)dB, x # zp(t, B).

Analogously to (2.32), we write the relaxed momentum as

(6.3)

= po — (1= p2)(y + 1),

in terms of some

V_ZV gl ol

mix

with g; (¢, x) to be determined. Hence, analogously to (2.41), we define g; in (a, A)-
coordinates as

* A+ta 1 1 1 /
Git,a,r) = > 0z = Ba) - dazy — Ot + 3) - Bz, | ol
o1 a::tkj

where

By =) Bay.

beL

Finally, using that
N
1 N
_ z A= —
N & TTAN —1
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the condition |y | < % yields the more general regime for ¢ given in (1.8) as N — oo
(cf. (2.40)) . The rest follows analogously to the case N = 1 (see [43, 64]).
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A The Pressure

LemmaA.1 Let (p, v) be a mixing solution from Theorem 1.1 or 1.2. Then, there exists
a pressure p satisfying the Darcy’s law

t
//((v+pi)~<1>—pV-<b)dxds:0, (A1)
0 JR2

for every test function ® € CCZ. (R3: R?). Observe that (A.1) agrees with (2.11c) for
o =Vig.
Moreover, v = V4 with p and v the continuous functions given by

1
(p+ i) = 5= 3 [ logl = zote. plaazutr. " 48
b=+

1

27-[1 Qmix (1) xX=y

(0 —p)(, y)dy.

The first term corresponds to the macroscopic contribution of p (cf. (A.3)). The second
one is the fluctuation coming from p — p and vanishes outside Qmix (cf. (A.2)).
Furthermore, for any fixed & € C(R4+; Ry) with &(r) > 0 for r > 0, we can select
these (infinitely many) mixing solutions satisfying

[((p +iy) = (P + i), )| < Eist((7, x), Q4 UQ-)), (A2)

where

- 1
(54100 = 5= 3 [loghe =20 Pzt B dp. (A
b=+
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Proof Notice that o = V11 by (2.27). In particular,
V(p+iY) = —ip,

in the sense of distributions. Following [19, 57, 71] we consider the convex integration
sequence (ox, vg) —> (o, v) in C, LS. In fact, py — pin C,Li’oC foralll < g < o0
(see [57,p. 12]). Let us split px = p + p;, vk = v+ v, and p; := p + p,; for some p;
to be determined. By construction (see [57,Lemma 3.1]) (po;, v;) = (Agy, —Vialgo;()
for some real-valued function ¢; which is smooth and compactly supported on Qpy;x.
Notice that v; = V-Ly for ¥y, = —01¢;. Hence, py satisfies V(pr +iyn) = —ipx
if and only if p; satisfies

V(py +ivy) = —ipg
Therefore (A = VV™)
Pt iV =—iVig + fi.
for some (time-dependent) entire function fi. Since ¢, is compactly supported on
Qmix, necessarily (fx(¢, x))> — 0 as |x| — oo. Therefore, the Liouville’s theorem
(¢'fe® s entire and bounded) implies that f; equals to a (time-dependent) real constant.

Hence, as we are choosing p;, we may assume that f;y = 0. Finally, the Cauchy-
Pompeiu’s formula yields

V*p(t, x) = i/ ;p/(t y)dy
e 2 Jony X =y '

This concludes the proof by taking the limit k — oo. The inequality (A.2) can be
guaranteed by following the proof of the quantitative h-principle in [19]. O

B Auxiliary Lemmas

LemmaB.1 Ler z € C([0, T]; CL9(T; R?)). Assume that, for some parameters 0 <
A, C,R,S < o0,

AG@®) > A, C@e@) <C, [daz(Dles <R, S(z()) > S,

forall0 <t < T. Then, there exists 0 < T'(A,C, R, S, 3, |lct|c1.5) < T such that
the equi-chord-arc condition holds:

ﬂZ
(20)?

2t @) — 2, (t, @ = B)IP = D < + (A = M)IC(OI))2> ; (B.1)
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foralla,B e T, A\, ue[—1,11and0 <t < T, where D =1 — /1 — (A/2)2. In
addition,

sup A(zn (1)) > A/2, sup S(zx(1)) > S/2. (B.2)
re[—1,1] re[—1,1]

Proof First of all notice that A < 1, and thus D < 1 as well. In particular, (B.1) holds
for tc(a) = 0. Henceforth, let c(o) > 0and 0 <t < T’ forsome 0 < T’ < T to be
determined. Notice that we can take T’ satisfying (recall Sect. 1 Notation)

1
182,11 = 18p2] — 1185(cT)| = (E - f|CT|c1> 18l = % (B.3)

We split the proof into two cases, depending on the following parameter

A 1/8
r=\ 3 .
(ﬁCR>

Case |B| < r. By writing,
2 — 2 =8pzu — (h — et (B.4)

we split the Lh.s. of (B.1) into
|2 — 22 = 18pzul® + (A — w)te)* — 2(h — wiredpz, - T+ (B.5)

Let us analyze its third term. By our choice of r and using |d,z| > 1/C, we can take
T’ satisfying

Spzu _ 0az
|8ﬁzu| %4

< 2’AﬁZM — aaz|

< < 2C(|9azlcs|BI° + tlet|cr) < A/2.
|0u |

Then, by adding and subtracting dyz /|0y 2|, we deduce that (recall (1.11) (1.12))

182 - T . 042 o 8pzu Bz > A2,
1652l |00 2] 16zl 104z
which implies that
Bpzu - TH)? = 18gzul> — Bpzu - 1)% < (1 = (A/2))[8pzul* (B.6)

Finally, by applying (B.3) and (B.6) into (B.5), we deduce that

22 — 2, 1> = (1= /1 = (A/2)2)(8pz,]* + (O — wtc)?)
ﬂZ
> (1= \/1-(4/2)?) ( acyp (0= M)t6)2> :
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Case |B] > r. On the one hand, by applying (B.3) (B.4), the Lh.s. of (B.1) can be
bounded from below as

B

|
|zn — Z;LI > |8gzul — 2tllcllco > Yol 2t|lellco-
On the other hand, the r.h.s. of (B.1) can be bounded from above as

,82
(20)?

ﬂZ
(20)?

+ (A — wite)? < + Qtllcllco)?.

Thus, it is enough to guarantee that

2 2
(% - 2r||c||co> >D (jc)z + (2t||c||co>2> :

or equivalently

(1—s)?

__A4Clc|l¢o
1+ s2 - !

>D with s = ——t.
18]

Since D « 1, this holds for all || > r by taking T’ small enough.
Finally, it is clear that (B.2) holds for small times. O

LemmaB.2 The remaining terms of I from Sect. 5.1.1 are lower order terms.

Proof By combining the general Leibniz rule applied to (o, K, 9.8p25) where

1
Kot o pr:= <5ﬁ2b(t705)>1 ’

with the Faa di Bruno’s formula applied to the kernel Kj, we split (j = (jo, Jji, j2))

I= % Y2 (’J‘.)(—l)'”'cnlbu,n),

b=+ |j|=k nemj,

where

J1 i n;
. i — (aa(S,BZb) ! i1
Iy(j, n) == / (3090)9% 7 - / =l e PR ) (92 8pz2,) dB da,
T o\ Bpzp)niH L P

with 7, = {n eNé' inp 4204+ jinj = ji}and

[nl!j!
I T

C, =
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The most singular term j = (0, 0, k) (= n = 0) has been analyzed in Sect. 5.1.1.

Second singular term. Let us consider j = (0, k, 0). If ny = 1 then

. 3"8 b
Iy(j, n) Z/Woasz-/ %P 5 | 8a8pzpdp da.
T T \ (6825) '

By splitting 0,82 into its real and imaginary part and comparing

(Badpzp)i 2zp)1
(8p2p)? (02p)*(2tan(B/2))’

1=1,2,

we obtain a Hilbert transform acting on 8%z, while the commutator is a bounded kernel
as in (5.2). If ny = 0, notice that for any k > 3 we have ny_; < kle < 2, that is
nig—1 = 0or 1 (thecase k < 3 < k, — 2 is easier). If ny_; = 1 (= n; = 1) then
simply

11p(j, )| < C@*YollLe 195zl 12190 zb g1 105 261 s,

and forng_; =0

. 1
11(. ) S C@MH oll o 19821 2z - (B.7)

Third singular term. Let us consider j = (0, 1,k — 1) (= n = 1):

. . k . aa(SlBZb) ka
Ib(J,n)—/Ttﬂoaaz ./1r((5ﬁZb)2 l(aa pzp) df da.

This is analogous to the case (0, k, 0). The case j = (1,0, k — 1) is analogous too.
Let us consider now j = (0,k — 1, 1). If n—; = 1 then

. k1552,
I(j,n) = / Yoz - / (ﬁ (058p25) dB dar,
T T B<b 1

and so
1y (j, m)] < C@2IWollzellabzll 2105 2yl o182z c1 -

If ng—1 = 0 then (B.7) holds. The case j = (1, kK — 1, 0) is analogous.
Harmless terms. For 0 < ji, jo» < k — 2, simply

; ' +1
1G] S C@" 188 ol 95z 2 1z T

This concludes the proof. O
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