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Infiltration from supply at constant water content:
an integrable model
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Abstract An integrable version of Richards’ equation for time-dependent unidimensional flow in unsaturated
soil is subjected to boundary conditions of constant water content. The nonlinear boundary problem is transformed
to a linear diffusion problem with modified Stefan boundary conditions. A formal series is developed, leading to
successive approximations to the solution at early times. Each additional term of the series for the location of the
free boundary in the transformed problem leads directly to another coefficient in the Philip infiltration series in the
original problem.
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1 Introduction

Throughout the 20th Century, understanding of flow in porous media improved greatly through concomitant
developments in the theory of nonlinear parabolic equations in conservation-law form. Such equations arise in
soil-water continuum models that predict concentrations averaged over sampling regions that are large compared
to individual pores and grains. The continuum models have withstood the test of time. Many applied scientists have
found them to be quite adequate to predict macroscopic flow properties at field and laboratory scales, in applications
such as soil-water flow, oil recovery and industrial filtration.

Following Buckingham’s modification of Darcy’s law to account for unsaturated soil, volumetric water flux
density is given by

J(r, t) = K (θ)k − D(θ)∇θ(r, t), (1.1)

where θ is the volumetric water content, t is time, z is depth below the soil surface in the vertical direction k, D(θ)

is the soil-water diffusivity and K (θ) is the hydraulic conductivity. From the conservation of water mass, transport
in unsaturated soil is governed by the Richards equation,
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194 P. Broadbridge et al.

∂θ

∂t
= ∇ · [D(θ)∇θ ] − dK (θ)

dθ

∂θ

∂z
. (1.2)

This is a minor modification of the equation of Richards [1] who used pressure rather than water content as the
dependent variable.

Nonlinear Fokker–Plank equations have many applications. In the applications of water flow in unsaturated soil
and of two-phase oil–water flow, nonlinearity is very important since K (θ) and D(θ) are found to be strongly
increasing concave functions. For the history, physical basis and modelling principles behind Eq. (1.2), the reader
is referred to [2, Sect. 9.4.6], [3, Chaps. 9–11], [4, Chap. 7], [5]. For up-to-date accounts of numerical, exact and
approximate analytic solution methods, see for example [6, Chap. 1], [7, Chaps. 3–4], [8, Chap. 5].

The convective term in (1.2) would not be present without gravity (e.g. [5]). It is often found in practice that
gravity is not important for some time after the commencement of water inflow (e.g. [5,9,10]). During these early
times, the standard gravity-free porous medium equation is of some use. However, over the time scales of many
weeks required for recharge to aquifers and for regional solute transport, gravity may be even more important
than diffusion (e.g. [11]). In order to study the evolving interplay between gravity and diffusion, it is instructive to
consider idealised but physically meaningful nonlinear boundary-value problems for vertical one dimensional flow,
with ∂

∂z replacing ∇ in (1.2).
In the 1950s, Philip [5,12,13] began to build a general analytical approach to constructing the classical solution of

the vertical infiltration problem on the half-line [0,∞), subject to uniform initial conditions and Dirichlet boundary
conditions for constant water content:

Problem 1

∂θ

∂t
= ∂

∂z

(
D(θ)

∂θ

∂z

)
− dK (θ)

dθ

∂θ

∂z
(z, t) ∈ [0,∞) × [0,∞),

θ(z, 0) = θn z ∈ (0,∞), θ(0, t) = θs t ∈ (0,∞), (1.3)

θ(z, t) → θn as z → ∞,

where θn and θs denote constants.
Problem 1 may model rapid saturation, without ponding, at the surface of an initially dry soil. The depth at which

the volumetric water content is θ , is given by a power series in
√

t ,

z = φ0(θ)t1/2 + φ1(θ)t + · · ·φ j (θ)t (1+ j)/2 + · · · (1.4)

This leads to the Philip infiltration series for the equivalent depth i(t) of liquid to have entered the soil,

i(t) − Knt = S0t1/2 + S1t + · · · S j t
(1+ j)/2 + · · · (1.5)

For convenience of subsequent calculations, the constant Kn = K (θn) is separated from coefficient S1.
Now zt−1/2 = φ0(θ) is the form of the well-known similarity solution to the gravity-absent nonlinear diffusion

equation with Dirichlet boundary conditions. The function φ0(θ) is known explicitly [14–17] for several nonlinear
diffusivity functions D(θ). For these exact solutions, the parameter S0, known as the sorptivity [13] is calculated
explicitly. However, when gravity is significant, the other functions φ j (θ) have so far been obtained only by numer-
ically solving a sequence of integro–differential equations [5]. Some solutions have been obtained from special
unrealistic simplified models with D constant, as in the linear and Burgers convection–diffusion equations, or by
assuming a Green–Ampt step function water content profile, which would follow from a delta function diffusivity.
However, the higher infiltration coefficients S j have not been calculated exactly when D(θ) and K (θ) are fixed
realistic functions and the initial water content θn is allowed to vary.

Beginning in the mid 1980s, several applications were found [18–24] for the integrable nonlinear convection–
diffusion equation originating from [25], with

D(θ) = a

(b − θ)2 , (1.6)
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Supply at constant concentration 195

K (θ) = λ

2(b − θ)
+ β + γ (b − θ), (1.7)

with λ, β, γ, a and b positive constants. Most importantly, this model has provided an exact solution for flow in
unsaturated soil subject to the boundary condition of constant flux,

K (θ) − D(θ)
∂θ

∂z
= r (const) at z = 0. (1.8)

This represents a realistic model for flow in unsaturated soil under conditions of steady irrigation or rainfall in the
case r > 0 [21–24], steady evaporation in the case r < 0 [26] and drainage in the case r = 0 [27]. Broadbridge
et al. [28] extended the solution to a finite domain with the constant-flux boundary condition augmented by a
zero-flux barrier condition at some depth. Warrick et al. [29] solved this equation with piecewise-constant flux
boundary conditions. Some exact solutions with special types of continuously variable flux boundary conditions
were provided in [30].

The constant-flux boundary condition (1.8), a nonlinear Robin condition, has been amenable to exact solution
even though Problem 1, with the Dirichlet condition, has defied attempts at exact solution for at least 20 years.

Section 2 develops an integrable model of the type (1.6–1.7). In Sect. 3, using the integrable model, Problem 1
is converted to the linear heat equation with a modified Stefan free-boundary condition.

Section 4 develops a series approach for the equivalent modified Stefan problem. This involves a power series in√
t , which follows naturally after separating variables in a new coordinate system in which the pseudo-steady state

is equivalent to a time-dependent similarity solution in the original variables. The coefficients of the power series
can be expressed explicitly in terms of confluent hypergeometric functions.

2 An integrable nonlinear model

In order to illustrate a pathway to solve Problem 1, consider a slightly simplified integrable model. As before,
this assumes a diffusivity function of the form (1.6). The parameters a and b of the nonlinear diffusivity function
D = a/(b − θ)2 may be estimated from diffusion experiments, as explained by Broadbridge and White [22,23]. If
S0 is matched to the value of experimental sorptivity, then [22]

a = h(C)S2
0 , (2.1)

where C is the nonlinearity parameter,

C = b − θn

θs − θn
, (2.2)

θn and θs being respectively the antecedent water content and the water content at saturation, θn < θs < b. Here
h(C) is the solution of a familiar transcendental equation

1

C
=

(
4h

π

)−1/2

e1/4herfc

(
1

2h1/2

)
,

1

2
<

h(C)

C(C − 1)
<

π

4
. (2.3)

Now assume a restricted conductivity function with γ = 0 in (1.7). That is,

K (θ) = λ

2(b − θ)
+ β. (2.4)

The remaining two parameters λ and β may be fixed by matching the values of conductivity at θ = θs and θn ,
implying

λ = 2C(C − 1)(Ks − Kn)(θs − θn), β = Kn − (C − 1)(Ks − Kn).

This guarantees that the solution has the correct travelling-wave speed at large times. It is well known [31] that at
large t , the solution asymptotically approaches a travelling-wave profile with speed
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U = Ks − Kn

θs − θn
. (2.5)

In the formulation of Broadbridge and White [22], the additional free parameter γ was specified by a somewhat
artificial but usually harmless assumption that dK/dθ = 0 at θ = θn . This was an approximation that ultimately
simplified the exact solutions. A more general value of γ was allowed in the book by Smith et al. [7, Chap. 4]. With
the present boundary conditions, the mathematics is simplified differently by setting the parameter γ to zero, at the
expense of allowing a less realistic soil hydraulic pressure potential �, given by

d�

dθ
= D(θ)

K (θ)
.

In this model, D(θ) and K ′(θ) are proportional, a restriction that has been found to be approximately true in many
practical situations [5,10].

As in Broadbridge and White [22], it is convenient to define rescaled water content, and dimensionless depth
and time by

	 = θ − θn

θs − θn
, (2.6)

z∗ = z/
s; 
s = 1

Ks − Kn

θs∫
θn

D(θ)dθ, (2.7)

t∗ = t/ts; ts = 
s(θs − θn)

Ks − Kn
= h

C(C − 1)

S2
0

(Ks − Kn)2 . (2.8)

The depth scale 
s is a conductivity-weighted average capillary rise, interpreted as a macroscopic sorptive length
scale; ts is a gravity time scale, a typical time taken for gravity to begin to dominate capillary action. It should be
true that S1t1/2

s /S0 = O(1).
In terms of these dimensionless quantities, the vertical flow equation is

∂	

∂t∗
= ∂

∂z∗

(
C(C − 1)

(C − 	)2

∂	

∂z∗
− C(C − 1)

(C − 	)

)
. (2.9)

This is a conservation equation with renormalised flux, renormalised diffusivity and renormalised conductivity

J∗ = J − β

Ks − Kn
= K∗ − D∗

∂	

∂z∗
,

D∗ = Dts

2

s
= C(C − 1)

(C − 	)2 , (2.10)

K∗ = K − β

Ks − Kn
= C(C − 1)

(C − 	)
.

Although it is possible to scale the parameter C out of the governing equation by a linear change of variables, this
is not done here as C would then reappear in the initial conditions, and also the time and length units would need a
new interpretation when C is close to 1. Note that in this model,

K ′∗(	) = D∗(	) → 1 as C → ∞,

→ δ(	 − 1) as C → 1+.

If the function D(	) is extended outside the domain [0, 1] by defining D(	) to be zero for 	 > 1 or 	 < 0,
then it can be shown that it approaches the Dirac delta function δ(	 − 1) as C → 1+. Hence, the nonlinear model
resembles the linear model as C increases to large values, and it resembles a model of the Green–Ampt type, with
delta function diffusivity, as C approaches 1. Now define
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Supply at constant concentration 197

w = C − 	

R
ez∗ , y = 1 − e−z∗ , (2.11)

with R = [C(C − 1)]1/2. Equation (2.9) is thus simplified to

∂w

∂t∗
= ∂

∂y

(
1

w2

∂w

∂y

)
. (2.12)

Consider a new integrated variable

u =
y∫

0

w(y1, t∗)dy1 + S(t∗), (2.13)

for some function S. Then

∂u

∂t∗
=

(
∂u

∂y

)−2
∂2u

∂y2 − J∗(0, t∗)
R

+ S′(t∗). (2.14)

Therefore, a convenient choice is

S(t∗) = 1

R

t∗∫
0

J∗(0, t1)dt1, (2.15)

so that

∂u

∂t∗
=

(
∂u

∂y

)−2
∂2u

∂y2 . (2.16)

Note that RS′(t∗) is the renormalised surface flux, leading to a linear relationship between cumulative infiltration
rate and S′(t∗). Cumulative infiltration is the total depth of water having entered the soil,

i(t) = i−(t) + Knt,

where i−(t) =
∫ ∞

0
(θ(z, t) − θn)dz.

Then

i ′−(t) = (Ks − Kn)(R S′(t∗) + 1 − C). (2.17)

Now applying the hodograph transformation, there emerges the classical heat equation [30],

yt∗ = yuu . (2.18)

The initial condition is

yu(u, 0) = κ[1 − y], (2.19)

where κ = [(C − 1)/C]1/2 . The consistent boundary condition at infinity is

y(u, t∗) → 1 as u → ∞. (2.20)

However the constant water content at the soil surface implies a system of two boundary conditions at a free
boundary u = S(t∗):

y(S(t∗), t∗) = 0

yu(S(t∗), t∗) = κ−1. (2.21)

In order to simplify the boundary conditions, define a new dependent variable

V = R[yu + κ(y − 1)]. (2.22)
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Noting that

d

dt∗
y(S(t∗), t∗) = κ−1 dS(t∗)

dt∗
+ yt∗(S(t∗), t∗) = 0,

the free-boundary-value problem for V (u, t∗) is

Problem 2

Vt∗ = Vuu (2.23)

S(0) = 0, V (u, 0) = 0; V (u, t) → 0 as u → ∞,

V (S(t∗), t∗) = 1, (2.24)

Vu(S(t∗), t∗) = R − C
dS(t∗)

dt∗
. (2.25)

In the context of heat conduction this would be equivalent to the somewhat artificial problem of a melting solid
absorbing latent heat, as sensible heat is conducted in from the neighbouring liquid but with an additional steady
rate of heat supply at the boundary. An approximate large-t solution has been developed for a similar problem with
R < 0 and C < 0, in the context of laser drilling, in which case some of the laser energy is conducted as heat into
the solid [32, Chap. 6], [33, Chap. 4].

The location of the free boundary in Problem 2 leads directly to the cumulative infiltration in the original soil-water
flow Problem 1, via Eq. 2.17. In the next section, a formal series representation is developed for early times.

3 Series approach for free-boundary problem

For the standard Stefan problem (Problem 2 with R = 0), it is well known from the classical Lamé–
Clapeyron–Neumann solution (e.g. [34, Sect. 1.3]) that there is a similarity solution v = f (Y ) with Y = u/

√
t∗,

implying

S′(t∗) = 1

2
γ0t−1/2∗ , (3.1)

with γ0 constant. Since at early times, this singular function dominates any constant R in (2.25), assume that (3.1)
still gives the leading order of the boundary location in a series,

S(t∗) = γ0t1/2∗ + γ1t∗ + γ2t3/2∗ + · · · (3.2)

In Philip’s infiltration theory [5], at sufficiently early times, the water-content profile is close to a similarity
solution that is valid in the absence of gravity. It follows from that theory that in the current context, at times t∗ � 1,
the solution must be close to the leading-order approximation, which is the scale-invariant similarity solution of the
standard Stefan problem. We suppose that

V ≈ V0(Y ),

where V0(Y ) is defined by

V0(Y ) =
∞∫

Y

e−z2/4dz/

∞∫
γ0

e−z2/4 dz = erfc(Y/2)/erfc(γ0/2), (3.3)

with γ0 the solution of
√

πγ0eγ 2
0 /4erfc(γ0/2) = 2/C. (3.4)

Comparing (2.3) and (3.4), it follows that

h(C) = γ −2
0 . (3.5)
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Supply at constant concentration 199

Since the leading-order approximate solution is scale invariant, it is convenient to change independent variables
from (u, t∗) to (Y, T ), where Y = u/

√
t∗ and T = t∗. In fact the canonical variables of the scaling symmetry (e.g.

[35, Sect. 1.4.2]) are Y and log(T ) but it is more instructive to retain the time coordinate. The heat equation (2.23)
becomes

T VT = 1

2
Y VY + VY Y . (3.6)

At the free boundary,

Y = 
(T ) = ST −1/2 = γ0 + γ1T 1/2 + γ2T + · · · (3.7)

The free-boundary conditions are

V (
(T ), T ) = 1, (3.8)

T −1/2VY (
(T ), T ) = R − C

(
1

2
T −1/2
(T ) + T 1/2 d
(T )

dT

)
. (3.9)

Importantly, Eq. 3.6 admits a very simple separation of variables V (Y, T ) = F(T )G(Y ), with

TF ′(T ) = k F, G ′′(Y ) + 1

2
Y G ′(Y ) = kG. (3.10)

The relationship between symmetry and separation of variables for linear partial differential equations, has been
discussed by Miller [36, Chap. 1]. In conformity with the power series in

√
T for S(T ), it is consistent to choose

k = j/2 to be a half integer, and

Fj (T ) = T j/2; j = 0, 1, 2, . . .

Now Eq. 3.10 is equivalent to Kummer’s equation. One choice of independent basis solution that approaches zero
at infinity is

G j (Y ) = e−Y 2/4�
(
( j + 1)/2, 1/2, Y 2/4

)
,

where � is a standard confluent hypergeometric function, defined exactly as the Kummer U function of [37, Sect.
13.1]. This choice of solution satisfies G(Y ) → 0 as Y → ∞, agreeing with boundary conditions V → 0 as
u → ∞ and initial condition V → 0 when t∗ → 0. Consider a power series expansion in

√
T ,

V = V0(Y ) + e−Y 2/4
∞∑
j=1

C j T
j/2�

(
( j + 1)/2, 1/2, Y 2/4

)
. (3.11)

For convenience, V0(Y ) will sometimes be expressed as C0e−Y 2/4�
(
1/2, 1/2, Y 2/4

)
, where C0 = [√

π

erfc(γ0/2)
]−1

. It is a special property of this coordinate system (Y, T ) that each term in the
√

T -power series
in (3.11) is by itself a solution of the governing equation. In the original coordinate system (u, t∗) a power series
of terms tk∗ Hk(u) would not have this property because the separation of variables is no longer valid. Note that the
leading term, a similarity solution, is a pseudo-steady state, not an actual steady state in the original coordinate
system. Similar functions were used long ago by Gibson [38] and by Langford [39] to solve other Stefan problems.
A closely related separation of variables, involving integral error functions of Y , was used by Tao [40] to solve
classical Stefan problems with general time-dependent flux boundary conditions and general initial conditions.

Substituting the power-series expansion (3.11) in the modified Stefan Problem 2, the governing diffusion equa-
tion is already satisfied at all orders of

√
T and so are the initial condition V (Y, 0) = 0, Y > 0 and the boundary

condition at infinity, V (Y, T ) → 0. Substituting (3.7) in the free-boundary conditions (3.8) and (3.9), it follows that

1 = V

( ∞∑
i=0

γi T
i/2, T

)
=

∞∑
k=0

Ck T k/2Gk

( ∞∑
i=0

γi T
i/2

)

=
∞∑

k=0

Ck T k/2

⎧⎨
⎩Gk(γ0) +

∞∑
j=1

1

j !G( j)
k (γ0)

( ∞∑
i=1

γi T
i/2

) j
⎫⎬
⎭ (3.12)
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and

VY

( ∞∑
i=0

γi T
i/2, T

)
= R T 1/2 − C

∞∑
j=0

1

2
( j + 1)γ j T

j/2. (3.13)

In order to obtain the coefficients γ j and C j , VY in (3.13) is expanded by term-by-term differentiation of the
formal series in (3.11). At the leading degree T 0, there is the similarity solution (3.3)–(3.4). By equating terms of
order T 1/2, there follows a system of linear equations for C1 and γ1:

C1e−γ 2
0 /4�(1, 1/2, γ 2

0 /4) + V ′
0(γ0)γ1 = 0

C1γ0e−γ 2
0 /4

[
−1

2
�(1, 1/2, γ 2

0 /4) + 1

2
� ′(1, 1/2, γ 2

0 /4)

]
− 1

2
γ1γ0V ′

0(γ0)

= R − Cγ1

Note that in the above, use has been made of the identity V ′′
0 (Y ) = − 1

2 Y V ′
0(Y ). By using (3.5), the solution to the

linear system is expressed as

γ1 = 4hκ� (1, 1/2, 1/4h)

� ′ (1, 1/2, 1/4h) + 4h�(1, 1/2, 1/4h)
, (3.14)

C1 = 2h1/2Cκe1/4h

� ′ (1, 1/2, 1/4h) + 4h�(1, 1/2, 1/4h)
. (3.15)

In evaluating the derivative of the Kummer function, one useful identity is

� ′(a, b, z) = −a�(a + 1, b + 1, z).

For any j ≥ 2, the coefficients C j and γ j are determined from explicit recurrence relations given in the Appendix.
The first correction to the solution of the free-boundary Problem 2, beyond the approximate similarity solution, is

V = erfc(Y/2)/erfc(γ0/2) + t1/2∗ 2h1/2[C(C − 1)]1/2e(γ 2
0 −Y 2)/4

× 1

� ′(1, 1/2, 1/4h) + 4h�(1, 1/2, 1/4h)
�(1, 1/2, Y 2/4).

From the solution of Problem 2 for the linear diffusion equation, one may construct a parametric solution

u → (z∗(u, t∗),	(u, t∗))

to the nonlinear Fokker–Planck equation (2.9):

z∗ = κ(u − S) − log

⎛
⎝1 − e−κS

R

u∫
S

V (u′, t∗)eκu′
du′

⎞
⎠ (3.16)

	 = Cez∗ V

C − 1 + ez∗ V
. (3.17)

When V (u, t∗) is an arbitrary solution to the heat equation, the construction (3.16)–(3.17) will not be an exact
solution of the nonlinear Fokker–Planck equation (2.9) unless (2.16) is recovered exactly, without additional func-
tions of time on the right-hand side, as in (2.14). This is equivalent to S(t∗) satisfying the differential equation

dS

dt∗
= κ − Vu(S(t∗), t∗)

V (S(t∗), t∗) + C − 1
. (3.18)

When the series for S/
√

t∗ and V (Y, t∗) are truncated at order t j/2∗ , the initial condition 	 = 0 will be correct
but the boundary value 	(0, t∗) will be approximate at best. In the numerical examples depicted in Figs. 1 and 2,
we achieved boundary values 	(0, t∗) close to one by evaluating one to twenty additional terms in the series. This
is a different situation from that of the Philip series solution [12], which maintains correct initial and boundary
conditions at all levels but the governing equation is approximated for longer times as the number of terms increases.
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C 1.13 t 0.01 and t 0.1

Fig. 1 Water-content profile 	(z∗, t∗) versus z∗ at dimension-
less times t∗ = 0.01 and t∗ = 0.1 for a nonlinear model with
C = 1.13. A curve labelled with integer n shows the solution
based on an n + 1 term approximation of V (u, t∗)

0.5 1 1.5 2 2.5
z

0.2

0.4

0.6

0.8

1

1

2

3

4 5 6 7 8 9 10 11 12 13 14 20

numerical

C 1.13 t 1.1

Fig. 2 Water-content profile at dimensionless time t∗ = 1.1 for
a nonlinear model with C = 1.13. A curve labelled with integer
n shows the solution based on an n + 1 term approximation of
V (u, t∗)

Even the first ( j = 0) approximation is good for a short time because V0(Y ) is a quasi-steady solution, embodying
some realistic time dependence within the similarity variable Y = u/

√
t∗. At this lowest order of approximation,

the expression relating z∗ to u is

(C − 1)erfc(γ0/2)
[
e−z∗eκ(u−γ0

√
t∗) − 1

]

= e(κ2t∗−κγ0
√

t∗)erfc
(
u/2

√
t∗ − κ

√
t∗

) − eκ(u−γ0
√

t∗)erfc
(
u/2

√
t∗

)
+ erfc(γ0/2) − eκ2t∗−κγ0

√
t∗erfc

(
γ0/2 − κ

√
t∗

)
. (3.19)

Figure 1 displays the water content profile for the soil with C = 1.13, which is appropriate for the data of a light
clay [23]. The bold dotted lines show water content profiles that result from direct numerical solution of (2.9) with
appropriate boundary conditions. Curves labelled with an integer n show profiles reconstructed from an n + 1 term
series approximation for V (u, t∗), with the integral in (3.16) evaluated numerically. At the early time t∗ = 0.01,
(3.19) is a reasonable approximation to the actual water-content profile.

Figure 2 displays the corresponding outputs at time t∗ = 1.1. To obtain such good agreement with the accurate
numerical solution, 21 terms were included in the series construction. In Philip’s series method [5], “practical
convergence” was not observed for times much longer than this.

The series construction includes an evaluation of the higher infiltration coefficients. The explicit recurrence
relations for the higher-order series and infiltration coefficients are given in the Appendix. The second infiltration
coefficient is discussed in more detail in the next section.

4 Evaluation of infiltration coefficients

From (2.17),

i−(t) = S0t1/2 + S1t + · · · ,

where

S1 = (Ks − Kn)(C − 1)

(
4h� (1, 1/2, 1/4h)

� ′ (1, 1/2, 1/4h) + 4h� (1, 1/2, 1/4h)
− 1

)

= (Ks − Kn)(C − 1)

(
� (2, 3/2, 1/4h)

4h� (1, 1/2, 1/4h) − � (2, 3/2, 1/4h)

)
. (4.1)
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At the extreme of a linear soil model, C → ∞, it is convenient to use the expansions

h(C) = π

4
C2 + O(C) (4.2)

� (1, 1/2, z) = 2 − 2
√

π z1/2 + O(z) (4.3)

� ′(z) = −√
π z−1/2 + O(1) (4.4)

to deduce

S1 → 1

2
(Ks − Kn). (4.5)

This agrees with a prediction made directly by solving a linear convection-diffusion model. The linear model is
inadequate for many practical purposes. Its predicted water-content profiles do not have the observed inflection point
and they do not have steep gradients that are observed near a wet front. Unlike models that have K ′′(θ) positive,
the travelling-wave solution, also observed in experiments, is not stable for a linear model.

Since for many repacked soils, C is typically found to be in the range [1.02,1.5] [23], it is important to check
the limiting behaviour of (4.1) as C approaches 1 from above, which is the limit of extremely strong dependence
of hydrological transport coefficients on water content. As C → 1 and z = 1/(4h(C)) → ∞, one may use the
expansions

h(C) = 1

2
[C − 1] + O([C − 1]2), (4.6)

�(a, b, z) = z−a + a(b − a − 1)z−a−1 + O(z−a−2) (4.7)

to deduce

S1 → 1

3
(Ks − Kn), as C → 1. (4.8)

This is in accord with experimental observations that S1/Ks usually lies in the range 0.3 to 0.4 [41]. However, it
disagrees with the direct prediction of the Green–Ampt model, S1/(Ks − Kn) = 2/3. In fact, Fig. 1 of [41], shows
that when the linear model is modified to a nonlinear model with increasing variability of D(θ), but with D/K ′(θ)

remaining constant, S1/(Ks − Kn) should continue to decrease below its initial value of 0.5. It is expected that this
limiting value of S1/(Ks − Kn) = 1/3 for an extremely variable diffusivity should be more realistic than the value
of 2/3 predicted directly by the Green–Ampt model. A similar outcome occurred also in predicting time to incipient
ponding during a uniform rainfall rate represented by the constant-flux boundary condition. The limiting prediction
of time to ponding is different from and more realistic than that of the Green–Ampt model [21].

Philip [41] developed an inverse approach in which a feasible functional form was posed for φ0(	) and φ1(	)

after which D(	) and K ′(	) were deduced in the form of integrals that were not evaluated explicitly. This led
to useful indicative relationships among the infiltration parameter S1, the degree of nonlinearity of D(	) and the
degree of nonlinearity of K ′(	), lending support to the current predictions of S1. However, in order to achieve
manageable integral expressions for D(	) and K ′(	), Philip adopted simple models in which the water content
profiles do not have inflection points and for which φ0(0) and φ1(0) take finite values, which corresponds to a
degenerate model for which both D(	) and K ′(	) must be zero at the initial water content. In effect, this means
that the inverse approach will not allow one to vary the initial water content while keeping the same soil hydraulic
model (K (θ), D(θ)). The series construction, presented here, is not restricted in this way.

5 Conclusion

Much of the theory of infiltration has been based on Problem 1 for unidimensional flow in a semi-infinite unsaturated
soil under Dirichlet conditions of constant water content at the boundary. The Philip series solution has

z =
∞∑
j=0

φ j (θ)t ( j+1)/2.
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Unfortunately, however, to evaluate such expansions, one still needs to numerically solve a sequence of complicated
nonlinear integro–differential equations for φ j (θ). In this paper, using an integrable model, Problem 1 has been
transformed to a modified Stefan problem with linear heat conduction. Unlike the classical Stefan problem, the full
Problem 2 is not invariant under a classical Lie symmetry group and it cannot be tackled by direct reduction of
variables. However after adopting the canonical coordinates of the approximate Boltzmann scaling symmetry, the
classical heat equation allows separation of variables, leading to a series of powers of T multiplied by Kummer
functions of Y 2/4. Such a series is compatible with the modified Stefan problem using only half-integer powers of T .

Figure 2 evidences that at least up to dimensionless times around 1, increasing the number of terms in the series
does lead to successive improvements in the approximate solution for the infiltration problem. However, the series
has not yet been proven to converge. Tao [40] established convergence of a closely related series, firstly by verifying
convergence at a particular time T0 at the free boundary to the specified boundary value, in our notation V (Y, T ) = 1,
then by extending the series by comparison, to other values of Y and T . Even if a radius of convergence could
be established, the series construction is not meant to compete with existing numerical methods in the efficient
and accurate approximate solution of the water transport problem in unsaturated soil. Its main advantage is that it
does provide an exact expression for the second and higher infiltration coefficients, admittedly only for a particular
nonlinear transport model that has reasonable resemblance to some real soils [23].

There is a direct linear relationship between the location of the free boundary in the modified Stefan problem,
and the cumulative infiltration in the problem of water transport in unsaturated soil. The second Philip infiltration
coefficient is obtained explicitly as a function of the nonlinearity parameter C . This is the major specific output of
this paper. The single continuous nonlinear parameter C connects the linear model (C → ∞) to a nonlinear model
in the Green–Ampt class (C = 1). Over this range, the second infiltration coefficient varies from (Ks − Kn)/2 to
(Ks − Kn)/3. Surprisingly, the latter is only half that predicted by the standard Green–Ampt model but it is more
realistic. The great majority of experimental results are within the range predicted by the current series construction.

In the soil hydrological model adopted here, for the benefit of mathematical simplicity, the assumption is made
that K ′(θ)/D(θ) is constant. This is equivalent to setting the parameter γ in (1.7) to zero. We expect that the
infiltration parameters calculated here would be indicative of those that apply for infiltration into soils for which
D(θ) and K ′(θ) are approximately proportional, as has commonly been observed [5,10].

Appendix: Recurrence relation for series coefficients

Assume that 
(T ) and V (Y, T ) can be expanded as power series in T 1/2, of the form


 =
∞∑
j=0

γ j T j/2,

V = e−Y 2/4
∞∑
j=0

C j T j/2�

(
j + 1

2
,

1

2
,

Y 2

4

)
= √

π

∞∑
j=0

C j T j/2

⎧⎪⎪⎪⎨
⎪⎪⎪⎩

1 F1

(− j

2
; 1

2
; −Y 2

4

)

�

(
1 + j

2

) −
Y1 F1

(
1 − j

2
; 3

2
; −Y 2

4

)

�

(
1 + j

2

)
⎫⎪⎪⎪⎬
⎪⎪⎪⎭

.

(A.1)

The generalised hypergeometric functions p Fq are defined in [42, Sect. 9.14]. In order that the first term in (A.1)
agrees with (3.11), it follows that

C0 = [√πerfc(γ0/2)]−1. (A.2)

Formal differentiation of the power series term by term, gives

VY (Y, T ) = −√
π

∞∑
j=0

C j T
j/2

⎧⎪⎪⎪⎨
⎪⎪⎪⎩

1 F1

(
1 − j

2
; 1

2
; −Y 2

4

)

�

(
1 + j

2

) −
Y1 F1

(
1 − j

2
; 3

2
; −Y 2

4

)

�

(
j

2

)
⎫⎪⎪⎪⎬
⎪⎪⎪⎭

. (A.3)
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Now the boundary conditions at the free boundary Y = 
(T ) are

V (
(T ), T ) = 1,

VY (
(T ), T ) = R T 1/2 − C

2

∞∑
j=0

(1 + j)γ j T
j/2. (A.4)

In order to express all terms within these as power series, we use the identity (e.g. [43, Sect. 3.3])

( ∞∑
m=0

γm xm

)k

=
∞∑

n=0

An(k)xn,

(A.5)

An(k) =
∑

w∈En

k!γ w1
1 γ

w2
2 · · · γ wn

n γ
k−
n

i=1wi

0

w1!w2! · · · wn !�(1 + k − 
n
i=1wi )

and En is a subset of n-tuples of the natural numbers,

En = {w ∈ N
n : w1 + 2w2 + · · · + nwn = n}. (A.6)

Now from the power series for 1 F1 and (A.5), we deduce

1 F1

(
α − j

2
;β + 1

2
; −
2(T )

4

)
=

∞∑
i=0

T i/2
∑

w∈Ei

G(i, j, α, β; w),

G(i, j, α, β; w) = γ
w1
1 γ

w2
2 · · · γ wi

i

w1!w2! · · ·wi ! (−1)qγ
ζ
0

(
α− j

2

)
q

( 1
2

)
q(

β+ 1
2

)
q

× 2 F2

(
α− j

2
+ q,

1

2
+ q;β + 1

2
+ q,

1

2
+ζ ; −γ 2

0

4

)
,

q = 1

2

(
ζ +

i∑
k=1

wk

)
, ζ = 1

2
− 1

2
(−1)

∑i
k=1wk . (A.7)

The boundary conditions (A.4) may be written

1 = C0e− γ 2
0
4 �

(
1

2
,

1

2
,
γ 2

0

4

)
+

∞∑
j=1

T
j
2

{
C j e

− γ 2
0
4 �

(
1

2
+ j

2
,

1

2
,
γ 2

0

4

)
− C0γ j e

− γ 2
0
4 + Q (0, j)

}
,

−√
C(C − 1)T

1
2 + C

2

∞∑
j=0

(1 + j)γ j T
j
2 = C0e− γ 2

0
4

+
∞∑
j=1

T
j
2

{
C j e

− γ 2
0
4 �

(
j

2
,

1

2
,
γ 2

0

4

)
− C0γ0γ j

2
e− γ 2

0
4 + Q

(
1

2
, j

)}
; (A.8)
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where Q (α, j) is defined as

Q (α, j)√
π

= −
j−1∑
p=1

γ j−p

p∑
i=0

C p−i

�
(

1
2 − α + p−i

2

) ∑
w∈Ei

G

(
i, p − i, α + 1

2
, 1; w

)

+ C0

�(1 − α)

∑
w∈E j ,w j �=1

G( j, 0, α, 0; w)

+
j−1∑
i=1

C j−i

�
(

1 − α + j−i
2

) ∑
w∈Ei

G(i, j − i, α, 0; w)

−γ0

j−1∑
i=1

C j−i

�
(

1
2 − α + j−i

2

) ∑
w∈Ei

G

(
i, j − i, α + 1

2
, 1; w

)

− C0γ0

�
( 1

2 − α
) ∑

w∈E j ,w j �=1

G

(
j, 0, α + 1

2
, 1; w

)
(A.9)

Equating terms of order T j/2 for j ≥ 2, we can derive the explicit recurrence relations

C j = 2γ0 Q
( 1

2 , j
) − [

2( j + 1) + γ 2
0

]
Q (0, j)

( j + 1)( j + 2)e−γ 2
0 /4�

(
3
2 + j

2 , 1
2 ,

γ 2
0
4

) ,

(A.10)

γ j =
4�

(
1
2 + j

2 , 1
2 ,

γ 2
0
4

)
Q

( 1
2 , j

) − 4�

(
j
2 , 1

2 ,
γ 2

0
4

)
Q (0, j)

( j + 1)( j + 2)C �

(
3
2 + j

2 , 1
2 ,

γ 2
0
4

) .

Acknowledgements J.M. Hill is grateful to the Australian Research Council for provision of an Australian Professorial Fellowship
and support through the Discovery Project scheme. D. Triadis is supported by the ARC Centre of Excellence in Mathematics and
Statistics of Complex Systems. P. Broadbridge is grateful for discussions with Ian White, John Knight, John Ockendon and the late
John Philip. We are grateful for the considerable efforts and patience of the anonymous reviewers.

References

1. Richards LA (1931) Capillary conduction of liquids through porous mediums. Physics 1:318–333
2. Bear J (1972) Dynamics of fluids in porous media. Elsevier, Amsterdam
3. Childs EC (1969) An introduction to the physical basis of soil water phenomena. Wiley, New York
4. Hillel D (1982) Introduction to soil physics. Academic Press, New York
5. Philip JR (1969) Theory of infiltration. Adv Hydrosci 5:215–296
6. Ségol G (1994) Classic groundwater simulations: Proving and improving numerical models. Prentice Hall, Englewood Cliffs
7. Smith RE, Smettem KRJ, Broadbridge P, Woolhiser DA (2002) Infiltration theory for hydrologic applications. American Geophys-

ical Union
8. Warrick AW (2003) Soil water dynamics. Oxford University Press, Oxford
9. Talsma T (1969) In situ measurement of sorptivity. Aust J Soil Res 7(3):269–276

10. Talsma T, Parlange J-Y (1972) One dimensional vertical infiltration. Aust J Soil Res 10(2):143–150
11. Garven G (1995) Continental-scale groundwater flow and geologic processes. Annu Rev Earth Planet Sci 23:89–117
12. Philip JR (1957) The theory of infiltration. 1. The infiltration equation and its solution. Soil Sci 83:345–357
13. Philip JR (1957) The theory of infiltration. 4. Sorptivity and algebraic infiltration equations. Soil Sci 84:257–264
14. Fujita H (1952) The exact pattern of a concentration-dependent diffusion in a semi-infinite medium. 1. Text Res J 22:757–760
15. Fujita H (1952) The exact pattern of a concentration-dependent diffusion in a semi-infinite medium. 2. Text Res J 22:823–827
16. Fujita H (1954) The exact pattern of a concentration-dependent diffusion in a semi-infinite medium. 3. Text Res J 24:234–240
17. Philip JR (1960) General method of exact solution of the concentration-dependent diffusion equation. Aust J Phys 13:1–12

123



206 P. Broadbridge et al.

18. Rogers C, Stallybrass MP, Clements DL (1983) On 2 phase filtration under gravity and with boundary infiltration – application of
a Bäcklund transformation. Nonlinear Anal Theory Methods Appl 7:785–799

19. Fokas AS, Yortsos YC (1982) On the exactly solvable equation St = [(βS + γ )−2 Sx ]x + α(βS + γ )−2 Sx occurring in two-phase
flow in porous media. SIAM J Appl Math 42:318–332

20. Rosen M (1982) Method for the exact solution of a nonlinear diffusion-convection equation. Phys Rev Lett 49:1844–1846
21. Broadbridge P, White I (1987) Time to ponding: comparison of analytic, quasi-analytic and approximate predictions. Water Resour

Res 23:2302–2310
22. Broadbridge P, White I (1988) Constant rate rainfall infiltration: a versatile nonlinear model. 1. Analytic solution. Water Resour

Res 24:145–154
23. White I, Broadbridge P (1988) Constant rate rainfall infiltration: a versatile nonlinear model. 2. Applications of solutions. Water

Resour Res 24:155–162
24. Sander GC, Parlange J-Y, Kŭhnel V, Hogarth WL, Lockington D, OKane JPJ (1988) Exact nonlinear solution for constant flux

infiltration. J Hydrol 97:341–346
25. Kingston JG, Rogers C (1982) Reciprocal Bäcklund transformations of conservation laws. Phys Lett A 92:261–264
26. Stewart JM, Broadbridge P (1999) Calculation of humidity during evaporation from soil. Adv Water Resour 22(5):495–505
27. Broadbridge P, Rogers C (1990) Exact solutions for vertical drainage and redistribution in soils. J Eng Math 24:25–43
28. Broadbridge P, Knight JH, Rogers C (1988) Constant rate rainfall infiltration in a bounded profile – solutions of a nonlinear model.

Soil Sci Soc Am J 52:1526–1533
29. Warrick AW, Islas A, Lomen DO (1991) An analytical solution to Richards’ equation for time-varying infiltration. Water Resour

Res 27:763–766
30. Broadbridge P, Edwards MP, Kearton JE (1996) Closed-form solutions for unsaturated flow under variable flux boundary condi-

tions. Adv Water Resour 19:207–213
31. Philip JR (1957) The theory of infiltration. 2. The profile at infinity. Soil Sci 83:435–448
32. Andrews JG, McLone RR (1976) Mathematical modelling. Butterworths, London
33. Fulford GR, Broadbridge P (2001) Industrial mathematics: case studies in the diffusion of heat and matter. Cambridge Univeristy

Press, Cambridge
34. Hill JM (1987) One-dimensional Stefan problems: an introduction. Longmans, London
35. Ibragimov NH (ed) (1994) CRC handbook of Lie group analysis of differential equations, vol 1. CRC Press, Boca Raton
36. Miller W Jr (1977) Symmetry and separation of variables. Addison-Wesley, Reading
37. Abramowitz M, Stegun I (eds) (1972) Handbook of mathematical functions. National Bureau of Standards
38. Gibson RE (1958) A heat conduction problem involving a specified moving boundary. Q Appl Math 16:426–430
39. Langford D (1967) Pseudo similarity solutions of the one-dimensional diffusion equation with applications to the phase change

problem. Q Appl Math 25:45–52
40. Tao LN (1979) On free boundary problems with arbitrary initial and flux conditions. Zeitschrift für Angewandte Mathematik und

Physik (ZAMP) 30(3):416–426
41. Philip JR (1990) Inverse solution for one-dimensional infiltration, and the ratio A/K1. Water Resour Res 26(9):2023–2027
42. Gradshteyn IS, Ryzhik IM (2000) Table of integrals, series and products, 6th edn. Academic Press, London
43. Comtet L (1974) Advanced combinatorics; the art of finite and infinite expansions. D. Reidel Publishing Co., Dordrecht

123


	Abstract
	Abstract
	1 Introduction
	2 An integrable nonlinear model
	3 Series approach for free-boundary problem
	4 Evaluation of infiltration coefficients
	5 Conclusion
	Acknowledgements
	References


<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (None)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /SyntheticBoldness 1.00
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 524288
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveEPSInfo true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages false
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org?)
  /PDFXTrapped /False

  /Description <<
    /ENU <>
    /DEU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [5952.756 8418.897]
>> setpagedevice


