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Abstract

We introduce a parallel adaptive space-time discontinuous Galerkin method for the
linear transport equation, where the transport vector is determined from Darcy’s law
for porous media flow. Given the permeability distribution, in the first step the pres-
sure head and the flux is computed by a mixed approximation of the linear porous
media problem. Then, for a given initial pollution distribution the linear transport is
approximated by an adaptive DG space-time discretization on a truncated space-time
cylinder which turns out to be very efficient since the adaptively refined region is
transported with the pollution distribution. The full linear system in space and time
is solved with a parallel multigrid method where the stopping criterium for the linear
solver is controlled by the convergence of a linear goal functional. Finally we apply
this method to solve the inverse problem to reconstruct the initial pollution distribution
from measurements of the outflow.

Keywords Space-time methods - Discontinuous Galerkin discretization - Linear
transport in porous media

Mathematics Subject Classification 65M60

1 Introduction

The numerical approximation of transport in porous media is a very classical appli-
cation in geosciences which has been studied for many decades. The first challenge is
the appropriate approximation of the flux determined by Darcy’s law for porous media
flow, which yields a second order linear elliptic equation for the pressure head depend-
ing on the permeability of the material. Here, the simple approximation with standard
finite elements is not appropriate, since in this case the corresponding discontinuous
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flux approximation is not volume preserving. So, in the first step it is required, e.g.,
to use a mixed method for the pressure head and the flux, so that one gets a conform-
ing flux approximation in the Hilbert space H(div). This is then appropriate for the
next step, the linear transport of a pollution density along this flux. The linear trans-
port problem is hyperbolic, and finite volume and discontinuous Galerkin methods in
space combined with suitable time-stepping methods are now well established (see,
e.g., Bear and Bachmat (2012) for an overview of modeling aspects, the textbooks
(Di Pietro and Ern 2011; Ern and Guermond 2021; Hesthaven and Warburton 2007)
for numerical methods, and Flemisch et al. (2011); Bastian et al. (2021) for parallel
software).

Recently, space-time discretizations for the transport problem were developed for
two reasons. In standard porous media applications the pollution distribution is locally
in space but transported in time, so that reasonable adaptivity strategies also require
to be time-dependent. More complex are inverse problems which aim to recover the
initial distribution of the pollution density from measurements at the outflow (see,
e.g., the overview in Becker and Rannacher (2001)). The established solution method
by gradient descent requires solving the adjoint problem backward in time, where the
right-hand side of the adjoint problem relies on the solution of the forward problem
in space and time. Adaptive space-time methods for parabolic optimization problems
where introduced in Meidner and Vexler (2007), and meanwhile this is also applied
to hyperbolic applications (see, e.g., Besier and Rannacher (2012)).

In this work we summerize our recent results on space-time methods and we demon-
strate how this applies to classical problems in porous media. The article is organized
as follows. We will start with summarizing the standard approach realized in our par-
allel finite element software system M++ (Baumgarten and Wieners 2021), where the
Darcy equation is solved with Raviart-Thomas finite elements of lowest order and
then using DG in space (without adaptivity) together with different established time
stepping methods for the linear transport problem. Then, in Sect. 3 we derive a weak
variational formulation in space and time which builds the basis for the discontinuous
Galerkin method introduced in Sect. 4, where we present the extension to the adaptive
space-time DG method introduced in Corallo et al. (2023) for general linear hyperbolic
Friedrichs systems and specified in Wieners (2023) for linear transport. Now we com-
bine this with the space-time multigrid method introduced first for a Petrov-Galerkin
method in time in Dorfler et al. (2016) and extended to a DG method in time in Dorfler
et al. (2019). In addition, we show that this can be realized on a truncated space-time
mesh analyzed in Ernesti and Wieners (2019), which turns out to be very efficient for
practical applications where the initial conditions and the measurements are local in
space.

The efficiency of the adaptive method is demonstrated for a typical porous media
setting with impermeable obstacles in Sect. 5, and the parallel performance of the
adaptive multigrid method is demonstrated for a large-scale example. Finally, in Sect. 6
we show that the space-time discretization forward and backward in time is well
suited for an inverse problem where we recover the position of the pollution source
by measuring the outflow.
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2 An application for transport in porous media

We start with an illustrative example in 2D. Let  C (0, 1)? be a simplified configu-
ration (cf. Fig. 1) modeling top earth layers of sand with permeability distribution

K: § —> (Kmin, kmax) C (0, 00) .

In this configuration (0, 1)\ 2 are impermeable stones and rocks. The surface where it
israining is denoted by I'op = (0, 1) x {1} C 9€2, and let I'porrom = [0, 1] x {0} C €2
be the groundwater level. In the first step, we compute the flux vector q: @ — R?
by solving the Darcy equation, i.e., depending on Dirichlet and Neumann data pp and
gn we have to determine the pressure head p: Q@ — R

—V . kVp=0in Q, p=pp onI'p=Tbottom, —«Vp=gn on IN=0Q\Ip.

This defines the flux vector ¢ = —«'V p, and in direction of the outer normal vector n
the inflow boundary I';, = {x €0Q2: n(x) - q(x) < 0}.

In the second step, the pollution density u: (0, ') x 2 — R s transported along
the flux vector q solving

dru(t, x) + div(u(t, x)q(x)) =0, (t,x) € (0, T) x

with initial distribution u#(0, X) = uo(x) for x € Q at t+ = 0 and inflow boundary
condition u(f, X) = uiy (¢, X) for (r,x) € (0, T) x iy

In our example we simply use « = 1, pp = 0 on I'pottom, N = 1 on I'op and
gn = 00on 9\ (I'op U 'bottom), and we only consider uj, = 0. We obtain p > 0
in Q by monotonicity principle (Knabner and Angermann 2021, Thm. 8.21) and thus
(m-qu >0o0n (0, T) x Cvottom-

We start with ug(x) = B(x — z) for a bubble function with B(d) = 0 for |d| > rg
and the source position z € 2, where d = x — z. The solution depending on the
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Fig. 2 Distribution of the pollution density uz(¢) at + = 0 and then along the transport for > 0. This
example is included in the tutorial of our parallel finite element software system M++ (Baumgarten and
Wieners 2021)

source position is denoted by u,. For the simulation in Fig. 2 the source position is
z=(0.5,0.8025) " and B(d) = max {0, 100 — 1600|d|}.

3 Modeling transport in porous media

Let © C R? (d = 2 or 3) be a bounded domain in space with Lipschitz boundary 92
and outer normal vector n. In general, the permeability can be anisotropic, i.e., it is a
symmetric tensor, and we assume that k is uniformly positive definite and bounded.
The flux vector q is determined by the difference of the pressure head p at two points
X0, X] € Q: for any smooth curve y : [0, 1] — Q fromxy = y(0) tox; = y (1) we
have

1
p(x1) — p(Xo) = _/o K(y ()7 q(y () - y(s)ds.

If the pressure head is smooth, this results for the limit x; —> Xq into the material
law q = —k 'V p. In the following, our discretization is based on the weak formulation:
testing with smooth vector fields ¢ : & — R¢ with n - ¢ = 0 on I'y, integrating by
parts and inserting the Dirichlet boundary values results into

fQ(pdivcp—x—lq«p)dx:fr ppn - ¢da. (1a)

Flux preserving requires for all inner subdomains K C €2 where the outer normal ng
exists almost everywhere on 0 K

/ q-ngda=0,
9K

so that we obtain, integrating by parts, for all smooth test functions ¥ : @ — R with
¥ = 0 on I'p and inserting the Neumann data

fdivqlpdx=/ gny da. (1b)
Q

I'n
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Together, (1) yields a saddle point formulation for (p, q) € L2(€2) x H(div, 2) of the
elliptic Darcy equation.

For the transport of the pollution density # we define the time interval I = (0, T)
and the space-time cylinder Q = (0, T) x 2. Flux preserving for the linear flux
function f(u) = uq requires for all convex subdomains K C €2 and all time intervals

(,n) ClI
n
/u(tﬂdx:/ u(tz)dx—i-/ / f(u) -ngdadr.
K K n JoK

If the pollution density and the flux are smooth, this yields d,u + div(uq) = 0 in Q.

In the following, our discretization is based on the weak space-time formulation.
Using smooth test functions ¢: 0 — R with (T) =0and ¢ = 0on I x 3Q\ I'jp,
integrating by parts and inserting the initial data and the inflow boundary values results
into

T
/ u(a,(p +q- Vq)) d(r,x) = f / n-quppedadr — / upp(0)dx. (2)
(0] 0 in Q

4 Approximating transport in porous media

For h € H C (0, hg) let Q5 = UKEIC;, K be meshes where the elements K C €,
K e Ky are open triangles/tetrahedra. Let F € Fk be the faces of the element K,
and we set Fj, = UKeIC;, Fk, so that Q) = UFe}'h F is the skeleton in space and
Q=Q,UdQy.

We assume that the meshes are compatible with the different boundary parts of the
models, sothatI'p = UFe}'hﬂFD F .Foreverycell K € [Cj andinner face F € FxNQ2
the neighboring cell is denoted by K r € K, and is determined by F = 3K N 3K .

Approximating the Darcy equation we use Raviart-Thomas elements

Wn = {(ph, qn) € Lr(R) x H(div, Q): pnlx € Po(K) for all K € Kp, and
Qilx € Pi(K)? such that np - qu|F € Po(F) forall F € Fx},

and compute (py,, q;) € Wy, with [ n - q, da = [ gnda for F € Fj, N T solving

/ (™" - b — pu div gy — divas v ) dx = —/ pon - ¢ da
Q

I'p

for all (Yry,, @) € Wy, withn - ¢, = 0 on I'y.

For the discontinuous Galerkin method in space approximating the transport equa-
tion we define the discrete flux f;, (v;) = vy q; with the conforming approximation of
the flux vector q; in H(div, €2). For the construction of the upwind flux, we observe
that qj, - ng is constant on every face F (since we use lowest-order Raviart-Thomas
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elements). For discontinuous functions in space
Sy = {vh € La(R): vpxk = vplxk € P(K) forall K € ICh}

which are polynomials in every cell K we observe for vy, w; € Sy,

(div ), wa)g, = D (= (Erri) Vi) g+ Y (1 ni0) - wh ) )-

Keky, FeFg

This is approximated with the bilinear form

ap(vp, wp) = Z (— (fn(vn.k). Vwn k), + Z (fl;(P,F(Uh) ‘ng, wh,K)F)

Kek, FeFg

by replacing £ (vj, k) - ng with the upwind flux

fr(vnk), FeF"
fl;cp,F(Uh) = {1t (nk,), FeFo\Ty
0, FeFonT,

depending of the in- or outgoing flux on the faces, i.e.,
Ft={FeFgx:qy-ng =0onF}, }?:{FG}—K: qn-ng <Oon F}.
The discontinuous Galerkin method in space is complemented by the full-upwind
discretization in time. For 0 = 19 < t; < -+ < ty = T, we define time intervals
In,h = (tn—la tn) and
In =, 1)U ---Ulny-1,tn) CI=0,T), 0l ={to.11,...,tn-1,IN}.
Combined with the mesh in space, we obtain a decomposition into space-time cells
R e Ry, ={In,h x K: K e€Kypandn = 1,...,N} and
N
Qh=1hXQh=UQn,h=UR, Qn,h=U1n,h><KC1n,h><Q-
n=1 ReRy, Kek),
For vy, wy, € H! (Qr) we obtain after integration by parts in all intervals 1, ,

N
(@ron.wn) g, = D ( = (Unns drwnn) g,

n=1

+ (Un,h(tn)a wn,h(tn))g - (vn,h(tnfl)a wn,h(tnfl))gz) .
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With [wy], = wn+l,h(tn) - wn,h(tn)s n=1,...,N—1land [wy]y = _wN,h(lN) set
N
mp(vp, wp) = Z ( — (v, 3rwn,h)Q”_h — (vnn(tn), [wh]n)Q) .
n=1

Together, we obtain in
Vi = {vh €Llo(Q): vpnk =vnnlk €EPUppn x K)for K e Cpandn=1,..., N}

the discrete bilinear form
T
by (vp, wp) = my vy, wp) +/ ap(up (), wp())dt, vy, wy € V.
0

For every discrete finite element space Vj, C V), the space-time approximationuy, € Vj,
is defined by solving the linear system

T
by (un, on) :/ / n-qyupingsd, a) —/ uopp(0)dx, @ eVy,. (3)
0 Tin Q

Well-posedness and convergence of the discrete approximation (3) are analyzed in
Wieners (2023). In particular, up to the difference q;, —q the bilinear form is consistent
with the weak formulation (2): using smooth test functions ¢ : E —> Rwitho(T) =
Oand ¢ =0on I x a2\ I'j, we have for all v, € V),

by (v, @) = f v (Btgo +q- V(p) d(z,x) + data error approximating flux vector q.
0

In order to calibrate the accuracy in space and time, we assume
CrefN < h, At = max(t, —t,—1), h = max diam(K) ,

where cref > 0 is a reference velocity depending on the flux vector q.

5 Convergence tests for the space-time DG method

Now we test the approximation for the example in Sect. 1 with (0, 1)? and the
time interval (0, 7)) = (0, 2). In Fig. 1 the flux vector q;, approximated with Raviart-
Thomas elements is shown. In this application, we have a bounded transport velocity
lqllcc < ¢ < o0, and we start with a local pollution source, so that ug(x) = 0 for
|x — z| > ro. Thus, we get for the solution u,(¢, x) = 0 for |[x — z| > ro + ct.

In our application we only observe the space-time solution at the outflow boundary
(0, T) X I'bottom» 0 we do not need to compute u, (¢, X) for dist(X, I'bottom) > ¢(T —1).
Also for the reconstruction of the point source from the outflow data only the results
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Fig. 3 Space-time approximation u;, on the truncated space-time cylinder Q% of the solution u for z =
0.5, O.8015)T (with the initial value on top and the outflow on the left) shown in Fig. 2 at different time
steps

on the outflow boundary are required. So it is sufficient to evaluate u, on a truncated
space-time domain Q" C (0, T) x R, cf. Fig. 3.
Depending on the pollution density we define the goal functional

Gout(u) (1) = /n‘f(u(t))da,

Tbottom

and we observe for the solution of the transport problem

fuodX=/Gout(u)(t) dt,
Q 0

so that this quantity is a standard choice to test the reliability of the approximation.
For our convergence tests we now compare Goy(#): [0, T] —> R for different
polynomial degrees in space and time. For the tests we use fixed time steps At = T /N
for N € Npand t,, = nAt.
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We start with the classical lowest-order approximation using finite volumes in space
SP= = {v, € La(Q): vpk = vhlx € Po(K) forall K € Ky)

and a discrete approximation of the initial value u2 € SEZO. Then, we determine by
the implicit Euler method forn =1,..., N

p=0, -1 p=0
up €S, 0 (up.vpe+ Atap(uy,vp) = (v, v ES,

since the implicit Euler method is preserving positivity and mass. Note that this is
equivalent to the space-time approximation (3) in

V;EFO _ {Uh € Lr(0): vplgr € Py(R) forall R € Rh} )

so that it can be computed parallel in time and on the truncated space-time cylinder.

s Goal functional Gy (up) fort € [0, 2]
and finite volume approximation in SE:O
with #/Cj, = 122 368 triangles in space
and N,,, = 160 - 2" time steps
form=1,...,7

2 using the implicit Euler method.

We observe convergence in time, but the resolution of the mesh is not sufficient:
comparing the finite volume method with the DG approximation of polynomial degree
p = 2 in space and implicit midpoint rule in time results in a far better approximation
of the solution, but the approximation is not strictly positive. Nevertheless, the error
in preserving positivity and mass of the implicit midpoint rule is very small for fine
discretizations.

s Goal functional Gy (up) fort € [0, 2]
and DG approximation in SZZZ

with #/j, = 122 368 triangles in space
and N,, = 160 - 2" time steps
form=4,...,7

> using implicit midpoint rule.
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This clearly shows, that finite volume in space and implicit Euler in time are not
appropriate for approximating transport in porous media. Nevertheless, this approach
with higher order approximations is numerically quite expensive. So this is compared
with our space-time adaptive strategy. Therefore, we use the error indicator

172
2
Nres,h = ( Z nres,R)
ReRy
forR=(t,_1,t,) x K,n=1,..., N, with
nres,R(”h)z

= Wres.n k (n)? + 2hg |pun + div ey n) | 5

1
+ Z”Iflh ng|"Plunlk. F ?n_hxaKﬂQ-'_“'qh 072 (gin—Fa(un) )| Lo

x 9K NT2

and the local contributions

1 1

Meesk @) = 2o —un @ [ + [l [, R =(©0.m) x K.
1 1

rlres,n,K(uh)z = Z”[uh]nfl ”3( + Z”[uh]n”i s R=(ty-1,t) x K, 1<n<N,
1

N res.N .k () = 4_1” [unln—1 ||§( R=(n-1,T) xK.

The error indicator approximates the error u — uj, in a suitable mesh-dependent DG
norm, see Wieners (2023) for details.

For the following test, we use the notation nyesmax(¥r) = Maxg Nres, g (45) and
pr for the polynomial degree in the space-time cell R. We start with the solution
u2 € V}f’zo, i.e., pr = O for all space-time cells R. Then, for k = 1, 2, 3 depending
on parameters 0 < 6y < 61 < 1 we increase the polynomial degree to pg + 1 for
all space-time cells R with nes R () > 017resmax (Un). The polynomial degree is
decreased to pp — 1, if Wres. R (Un) < O0Nres.max (@p) and pr > 0.

104
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Table 1 Comparison of the adaptive space-time solution uk ; With a reference solution u usmg DG in
space for p = 2 on 489472 triangles and N7 = 160 - 27 time steps with implicit midpoint rule

k 0 1 2 3
dim V, 37,944,289 68,398,396 127,598,522 247,760,863
|Gwp) =G|, 0.1 0.1262 0.0570 0.0236 0.0146

Here, the goal functional Ggu(uy) for the adaptive space-time approximations
in Table 1 and the reference solution is presented. This clearly shows that the
space-time adaptive approximation on the truncated space-time cylinder is very
accurate with far less degrees of freedom in space and time compared with a
classical time-stepping method. Nevertheless, one has to solve a very large linear
system, where we use a parallel full space-time multigrid method with adaptiv-
ity. This extends our parallel space-time multigrid methods introduced in Dorfler
et al. (2016, 2019) to the p-adaptive DG discretization for the refinement steps
k = 0,1, 2, ... together with an integrated error control. This stops the multigrid

k,1 k2 k3 k4

iteration ul}(l’o LUy u;, ... when the finite element error of the
£max £m: dX m:

h(/de h/mdx
discretization is achieved, since it is not requlred to solve the linear system with full
arithmetic accuracy. Here this is tested heuristically, i.e., we choose a relative tolerance
erel > 0 and stop the iteration if no further progress in the approximation of the goal

functional is achieved, i.e., if
k.j oJ
|Gouy? ) = Goulty” D01 < el Gowy? Oy 07y @

Together, the parallel solution algorithm works as follows (see Table 2 for examples):

e refine the mesh from level £ = O up to €y, build the truncated space-time cylinder
Q}f on level £yin and distribute Q'f non-overlapping onto the parallel process;

e determine and then distribute the parallel overlap required for the upwind flux;

o for £ = Lpin, ..., max approximate the flux vector q;, and then assemble in
parallel the finite element matrices for the linear system (3) for £ = €pin, - - - , £max;

e approximate ugl € Vh usmg the parallel space-time linear multigrid method
max
with GMRES solver on fhoe coarse level £, and using Bhe stopping criterion (4);
. .. B _ 0 . O _ p: .
e starting adaptivity, set u o — Yhogan n Vhemax = Vg ?
o for k = 1,..., kg, adapt the discretization by increasing and decreasing the
polynomial degree depending on the space-time error indicator, prolongate u];lz_l
max
to the new discretization and then approximate u* hey € Vh using parallel
space-time multigrid solver starting with the prologatlon and us1ng the stopping
criterion (4).
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Table2 Two examples for the parallel adaptive multigrid solver on 128 processes for £max = 6 and on 512
processes for £max = 7 with 21+tmax time steps: we use Lyin = 4, kmax = 2, and using Nmg multigrid
V-cycles with block-Gauss-Seidel smoothing on every processor (where all degrees of freedom per space-
time cell build a block). Here we use 10 smoothing steps on the levels £ < £max and more smoothing
on the finest level £ = ¢pax. The Euclidean norm of the residual in RYM Vi ig denoted by |rp|2. For the
finest discretization with 3886260361 DoFs the solution is obtained in approximately one hour using six
adaptive multigrid steps on 512 parallel processes

£max k dim W, dim Vj, Nmg [rnl2 1Gout ||L1 1Gout Lo
6 0 2,941,056 228,288,512 7 0.0000002 0.99993 3.916

6 461,590,312 5 0.0000006 1.00880 10.593

6 2 616,774,443 4 0.0000092 1.00206 10.956

7 0 11,755,776 1,826,308,096 6 0.0000007 0.99985 5.071

7 1 3,188,987,351 7 0.0000365 1.00241 10.838

7 2 3,886,260,361 6 0.0000003 1.00074 11.052

6 Localization of the pollution source position

The reconstruction of the source position for the example in Sect. 1 is an established
inverse problem. For a given source position z € €2, the outflow on the bottom is
denoted by g = uzn - q : (0, T) X Cpottom —> R.

Now we assume that we do not know the source position which will be reconstructed
from data ggata: (0, T) X I'botom —> R for the outflow. We assume that the initial
distribution is given by the bubble function B which is calibrated by mass conservation,

ie.,
T
/ B(x)dx = / / Zdata(t, X)dadr .
R2 0 TCbottom

The source position z is located by minimizing the quadratic functional

1 T
s =3 /0 /F (gl M) - qX) — gaaar 0 dads (5)
bottom

subject to the solution of the transport equation

oty + div(u,q) =0 in (0, 7T) x , u,(0,x) =B(x—12z), xe€Q,
uz(t,x) =0 on (0,7T) x I'jy . (6)

Then we obtain for the derivative of the quadratic functional J at z in direction y

DI(z)[y] = 81210 é fg u(0,x)(B(x —z — 8y) — B(x —2)) dx,
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where the gradient is evaluated by solving the linear adjoint problem backward in time

dud 4+ q-vVuld =0 in (0,7) xQ, WIT,x) =0, xeQ,
M;dn “q=un-q— gdata on (0, T) x Cpottom
uin-q =0 on (0,7) x 32\ (Tpottom U Tin) @)

(see App. A for details).

To minimize J(-) we use a gradient descent method. Starting with a guess for the
source point zg € €2, the source z is approximated by a gradient descent minimizing J.
Therefore, we select a fixed mesh in space and compute the approximation of the flux
vector first. Then we select a suitable time steps size and construct and distribute in
parallel the corresponding truncated space-time cylinder. Then we select the space-
time finite element space V), for the transport equation, we assemble the two sparse
matrices Ay, and Aad, and we construct the preconditioner for the forward and the
adjoint problem, since in every step of the gradient descent only the right-hand is
updated and we can use the same matrix.

Then, fork =0,1,2,3, ...

e compute the approximation of the forward problem u, 5, by assembling the right-
hand side depending on the z; and solving the linear system with matrix Ay
(starting for k > O the iterative linear solver with uj, 5, ,);

e compute the approximation of the adjoint problem u?ﬁz,( by assembling the right-
hand side depending on the forward problem u, , and solving the linear system
with matrix A% (starting for k > 0 the iterative linear solver with u hzd 1);

e approximate the gradient of the goal functional by finite differences with §; = Oé% ,

ie., fory = (1, O)T andy = (0, 1)—r we evaluate

1
Dl @ly) = 5- /Q S, (0.%)(B(x — z — y) — B(x — zp)) dx,

and then update the source location zx 1 = zx — oxDJs, (z;) with a suitable
damping parameter oy > 0;
e stop the iteration if the goal functional is sufficiently small.

In our numerical tests the data are generated with z = (0.5, 0.8025) T, and we start
the iteration with the guess zg = (0.5, 0.6875) ". The convergence of the method is
shown in Table 3, and the solutions u,, and the adjoints u;‘f are illustrated in Fig. 4.

Conclusion and outlook

We have shown that our p-adaptive space-time discontinuous Galerkin method approx-
imates classical applications in porous media very accurately, and that the parallel
distribution of the truncated space-time cylinder allows for an efficient load balancing
on many processors. Moreover, the space-time setting performs well for an inverse
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Fig. 4 Approximation of the solution and its adjoint on the truncated space-time cylinder for the first 5
steps of the gradient descent method

problem, where the adjoint solution backward in time depends on the forward prob-
lem in the full time interval. Here this is tested for a simplified configuration where
we identify only the position of the initial pollution distribution. For the more com-
plex problem to identify further parameters describing the initial pollution distribution
the same procedure can be used, but in general an additional regularization term is
required.

For the next steps in our research the adaptive space-time discretization will be
extended to applications in three space dimensions, and it will be combined with our
budgeted multilevel Monte Carlo method (Baumgarten et al. 2024) for the probabilis-
tic evaluation of the flux vector q, so that we can also approximate porous media
applications with uncertain permeability.

A Evaluation of the gradient DJ

Depending on the pollution source position z € 2 we define B,(x) = B(x — z) and
the forward operator F: Q2 — L,(Q) solving the transport equation (6) by

/Q]-'(z)(atgo +q- V(p) d(t,x) = — /Q B,(0) dx

for all smooth test functions ¢ : Q —> R with@(T) =0and¢ = 0on (0, T) x 922\
[in. Then, we have F(z) = u,, which yields for the quadratic functional (5)

1
J(z) = 5 "]:(Z)n *q — 8data “ ?O,T)Xrbotlom
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the derivative
DI@)Iy] = (F@n - q — gaua, DF@IYIN - 0) o 7 r

by inserting the derivative DF (z)[y] of the forward operator F(z) which is given by
the solution of

/QDf(Z)[Y](azw +q-Vo)d,x) = —/QDBZ[YW(O) dx

for all test functions ¢. Inserting uez‘d solving (7) yields

DI(z)ly] = (43, DF ()[yIn - q)
= (u¥, DF (@)[yn - q)

(0,7) X Tbottom

—_ o~~~

(0,T)x0R

V- (u¥'DF @)[ylq) d(, x)

Il
@\

= /Q V- (u¥'DF @)[ylq) d(r, x) + /Q 3 (uADF (2)[y]) d(z, x)
—/Q(uid(T)DF(Z)[y](T)—uid(O)D}"(Z)[y](O))dX

= /Q u(3,DF (2)[y] + q - VDF(2)[y]) d(z, x)
+ /Q (3u + q - Vu)DF (z)[yl d(r, x) + fQ u3(0)DB,[y] dx

= / u3(0)DB,[y] dx
Q

if ugd and DF(z)[y] are sufficiently regular. For the gradient decent this is simply
approximated by

1
DI @Iy) = 5 [ 10 (Bussy — B2) dx.
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