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RESUMO

Problema de Valor inicial e contorno para uma equacao de
calor degenerada de tipo fracionario

Gerardo Jonatan Huaroto Cardenas

Orientador: Wladimir Augusto das Neves

Em proposta trabalho é o estudo do problema de valor inicial e contorno
da equacao do calor degenerado tipo fracionario colocado em dominios lim-
itados.

O = div(u VKu) in Qp,
u|t:0 = U in Q,
u=0 on (0,7) x 09,

Propomos uma definicdo de solugao fraca que interpreta melhor a condicao
de Dirichlet homogénea, o qual foi motivado pelo trabalho de Tese de Otto
F. [13]. Além disso, mostramos a existéncia de solu¢ao para uma condi¢ao
inicial wg, mensuravel, limitado e nao negativa. O efeito de difusdao nao
local depende do inverso do operador Laplaciano Fracionario (—A)™*% e a
existéncia de solugdo é provada para s € (0, 1).

Palavras-chaves: Laplaciano Fraciondrio, Problema de valor inicial e con-
torno, Condi¢do de Dirichlet homogénea.

Rio de Janeiro,
Junho, 2017
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ABSTRACT

The initial-boundary value problem for a fractional type
degenerated heat equation

Gerardo Jonatan Huaroto Cardenas

Advisor: Wladimir Augusto das Neves

In this thesis, we study the initial-boundary value problem for a fractional
degenerated heat type equation posed in bounded domains.

Opu = div(u VKu) in Qp,
ult=0 = uo in Q,

u=0 on (0,T) x 09,

We state a definition of weak solution, which interprets in a good way the
homogeneous Dirichlet boundary condition. This form of interpretation was
motivated by Otto F. [13]. Moreover we prove the existence of solutions
for measurable and bounded non-negative initial data, and homogeneous
Dirichlet boundary condition. The nonlocal diffusion effect relies on an
inverse fractional Laplacian (—A)™* operator, and the solvability is proved
for any s € (0,1).

Key words. Fractional Laplacian, initial-boundary value problem, Dirichlet
homogeneous boundary condition.

Rio de Janeiro,
June, 2017
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Chapter 1

Introduction

The main purpose of this thesis is to study the existence of solutions for an
initial-boundary value problem (IBVP) driven by a degenerated fractional
heat type equation, that is, we consider

O = div(u VKu) in Qp,
ult=0 = uo in Q, (1.1)
u=0 on (0,T) x 09,

where Qp := (0,T) x Q, for T > 0 is any real number, and 2 C R” is an
open bounded domain having smooth (C?) boundary 9. Here, u(t, ) is
unknown real function, which can physically be an absolute temperature, or
a density, also a concentration, thus non-negative. Moreover, the initial data
ug is a measurable, bounded non-negative function in {2, and we consider
homogeneous Dirichlet boundary condition, while £ = (=A)™%, 0 < s < 1,
is the inverse of the s — fractional Laplacian operator.

The nonlocal, possible degenerated, heat type equation is inspired in a
non-local Fourier’s law, that is

q = —k(z,u) VKu,

where u is the temperature, ¢ is the heat flux, and x(x,u) denotes here
the (nonnegative definite) thermal conductivity tensor. For instance, if we
suppose k(z,u) = 1, we obtain

Oyu = div(VKu).
This is mathematically the fractional version of the standard Heat equation,
(written in the divergence form), that is recovered when s = 0.

In this thesis, we focus in the (simplest) isotropic degenerated case, that
is, k(z,u) = u. If we analyse the extreme cases, that is s = 0, we observe



that IC is the identity operator and we obtain the standard porous medium
equation

yu + %(—A)(lﬂ) — 0,

whose behavior is well-known (see [9], [18]), and for the other extremal s = 1
we have K = (—A)~1, we get

du=Vu-Vp—u? (=A)p=u.

Particularly, in one dimension we obtain w; = uzpy — u%, pes = —u, which
can be written as follows

Ut = UgDg + UPgz = (upa:)x
Moreover, if we define v := —p, = [ u, we arrive at
v + Vv, = c(t),

and for ¢(t) = 0, we get the inviscid Burger’s equation vy + vv, = 0. This is
a model for non-linear wave propagation, specially in fluid mechanics.

In another context, equation (1.1) was proposed recently by Caffarelli,
Vazquez in [2], where they considered a porous media (degenerated) diffusion
model given by a fractional potential pressure law. Under some conditions
they show existence of solutions for the Cauchy problem, hence the first
equation in (1.1) was posed in R™, and in this case, the fractional Laplacian
operator can be defined using Fourier Transform by

(CAyf(€) = €1 f(©),

which means that the fractional Laplacian is a pseudo-differential operator
with principal symbol |¢[?*. The fractional Laplacian can also be described
using singular integrals in the following way:

() — f(§)
(—A)Sf(aj> = Cn,s P.V. o md&,
where C), s is a suitable constant. Moreover, its inverse, that is to say,
(=A)75, (0 < s < 1), is given by convolution with the Riesz kernel K(x) =
Ch.s|z|?$7™, that is
Kf=Kgx f.

However, there does not exist a unified way to define the fractional Lapla-
cian operator in bounded domains (see [19]). There are many choices, and
until now a considerable confusion in the literature about the existence of
different options. Because of this, we collect in Chapter 2 the main ingre-
dients concerning the fractional Laplacian in bounded domains used in this



thesis. More precisely, we use the so-called spectral fractional Laplacian,
SFL for short, which is defined as follow

(—A)*u(z) =Y Nurpr(x),
k=1

where A\, > 0, k = 1,2,---, are the eigenvalues of the Dirichlet Laplacian
on () with zero boundary condition, and ¢y are corresponding normalized
eigenfunctions. In our case 92 is C?, then ¢, € C*(Q) N C?(Q), namely

uy = /Q w(@)op@)dz | ollz@ = 1.

Recall that, the zero boundary conditions are built into the definition of the
operator. There is another way of defining the SFL using the Caffarelli-
Silvestre extension, which turns out to be equivalent (see [3], [4], [5] ).

Chapter 3 represent one of the most important parts of this thesis. In-
deed, it is shown how the boundary condition is considered. For that, basi-
cally we used the notion of C''-deformation (see Appendix, [16]). For more
details, we refer to the Definition 3.1, where the boundary condition was
enunciated as follow

T
ess lim / / w(t, U (r)VEu(t, ¥ (1)) - v (V- (r))y(t,r) drdt = 0,
0% Jo Joa

for each v € L2((0,T) x 99), where ¥ is a C'-deformation, and v, is the
unit outward normal field in 9€2.. Another important result obtained in
this chapter is Theorem 3.1, which express in convenient way the concept of
(weak) solution of the IBVP (1.1) as given by Definition 3.1. More precisely,
we show an integral equivalent definition

//QT u(t,z) (0sp — VKu - Vo)dxdt +/ uo(z) (0, z) da = 0,

Q

for each test function ¢ € C°((—o0,T) x R™).

In Chapter 4, we prove the existence of (weak) solution as given by the
Definition 3.1. To show that, first, we construct auxiliary problems, that is
to say, we add a Laplacian term in the first equation of (1.1), and eliminate
the degeneracy by raising the level set {u = 0} in the diffusion coefficient.
We take small numbers §, u € (0,1) and consider

Orups — 0Auy, 5 = div((uys + 1) VKu,s) in Qp, (1.2)

which has a classical solution. Once the auxiliary problems are solved, es-
timates are obtained ( see Theorem 4.1), that allow us to pass to the limit
in w,s of (1.2) as p,d — 07. So it is obtained a (weak) solution of (1.1).

3



The details of the limit transition are explained in Proposition 4.1 and The-
orem 4.2. Moreover, the existence of (weak) solution was proved for an
non-negative initial data ug € L>°(2), and an open bounded domain with
C? boundary.

In the Appendix, Section 5.1, gathers some useful definitions and prop-
erties. One of the most important is the concept of C'-deformation, which
was used to enunciate the definition of (weak) solution.

Besides the interesting mathematical aspects akin to the IBVP (1.1), one
may stress some physical important reasons to consider this type of non-
local models. First, we recall that, most of the classical partial differential
equations describe some physical phenomena related to simple materials, a
concept due to Noll [17]. This type of materials may have a perfect tempo-
ral memory, but only a very limited non-local effect. For instance, mixtures
and porous medium cannot be modeled accurately under this assumption of
simple material. Therefore, it seems that the fractional Laplacian operator,
in fact its inverse (once we may consider partial differential equations in
divergence form) can be used to take into account the presence of the long
range interactions in non-simple materials.

Another very important context where the fractional Laplacian opera-
tor comes up is anomalous diffusion. For instance, turbulence is known
experimentally (also numerically), to have anomalous diffusion, and the ap-
plication of Lévy process to describe it, leads to partial differential models
involving the fractional Laplacian.

Last but not least, it is well-known that any kind of real process modeled
by Continuum Mechanics must have dissipation. Also, they could have, or
even develop jumps in many applications, in particular related to velocity
vector field. In this way the Laplacian operator is not allowed to be present
in any kind of partial differential equation modeling these processes. On the
other hand, the fractional Laplacian accept the existence of shocks and also
gives an amount of dissipation. Consequently, partial differential equations
driven by fractional Laplacian could give the correct regularity of solutions
for a wide range of real applications.



Chapter 2

Notation and background

In this chapter we state some results of fractional Sobolev space and frac-
tional Laplacian in bounded domain. One can refer to J. L. Lions and E.
Magenes [11] and Luc Tartar [14] for an introduction.

2.1 Functional spaces

Throughout this section, we always consider 2 C R™ a bounded Lipschitz
domain, and we will always consider s € (0, 1), unless explicitly stated.

2.1.1 The space W*P(Q)

We denote by dz, d, etc. the Lebesgue measure on 2, and by LP(£2) the
set of (real or complex) summable functions w.r.t. the Lebesgue measure.
Analogously, we have for the Sobolev spaces W*P(Q)), where a real p > 1
is the integrability index and a real s > 0 is the smoothness index. More
precisely, for s € (0,1), p € [1,4+00), the (fractional) Sobolev space of order
s with Lebesgue exponent p is defined by

wer(@) = fue 17(@) / Ju(@) — uly)l”

oo Tr =gt dxdy<+oo},

endowed with norm

1

lu(z) — u(y)? Z
s = Pq dxd
el </Q‘“‘ ‘H/Q o lz—ymrr

Moreover, for s > 1 we write s = m + o, where m is an integer and o €
(0,1). In this case, the space W*P(£2) consists of those equivalence classes of
functions u € WP (Q) whose distributional derivatives D%u, with |a| = m,
belong to WP (Q2), that is

WP () = {u eW™(Q): 3 IDuflyen) < oo},

laj=m



and this is a Banach space with respect to the norm

1
lullwese) = (elBymaioy + D 1D uloney)

|u|=m
Clearly, if s = m is an integer, the space W*P(Q2) coincides with the Sobolev
space W™P(Q). Also, it is very interesting the case when p = 2, i.e. W52(Q).
In this case, the (fractional) Sobolev space is also a Hilbert space, and we
can consider the inner product

(wohwoogey = (wo)+ [ [ (fo:é(fi)) () = 0w)) 4o

|z —ylzt®

where (-, -) is the inner product in L?(£2). On the other hand, we can define
the subspace W*P(Q) as

Wpr() = G .

2.1.2 The space H*(Q2), H{(Q2) and Héf(ﬂ)

Following J. L. Lions and E. Magenes [11], we can define the spaces H*(2)
by interpolation between H'(Q) and L?(Q), for s € (0,1)

HS(Q) = [Hl(Q)v L2(Q)]1—s

According to this definition, this space is a Hilbert space with the natural
norm given by the interpolation Theorem 5.1. Moreover, we can now define
the space H§(2) by

HE(Q) = W”'HHS(H).

There exists an equivalent definition given via interpolation, namely Theo-
rem 11.6 of [11], which states that

HG () = [Hy (), L* ()1,

for all s € (0,1) — {1/2}. The case s = 1/2 is special and generates a new
space, called Lions-Magenes space defined by

1/2
Ho ™ (9) = [Hp (). LX)y
which has the following characterization
1/2 1/2 u?
H)/\"(Q) = H72(Q); | ———==d

where dist(x,0Q) is the distance from x to the boundary. Moreover, the
interpolation norm is equivalent to

2 1/2
— 2 u
lull gz {/Q [u(z) d“/ﬂdist(x,am dgc} '

We now state here a theorem, which relate H*(Q2) and H(2) spaces.

6



Theorem 2.1. Let Q) a bounded open set with a Lipschitz boundary, then
C°(Q) is dense in H*(Q2) if and only if 0 < s < 1/2; in this case we have
that H5(QY) = H*(Q). If s > 1/2, then H§(QY) C H*(Q?) and the inclusion is

strict.

Proof. To prove the Theorem, see J. L. Lions and E. Magenes Theorem 11.1
of [11] and Luc Tartar [14] p. 160. O

Finally, we state a Theorem, which characterize functions in H§(£2) when
1/2<s<1.

Theorem 2.2 (Trace). Let Q a bounded open set with a Lipschitz boundary,
Then exist an operator T, which is well defined from

T : H*(Q) — L*(09),

for s > 1/2. In this case, it can be shown T~1(0) = H§(Y). Therefore, one
can characterizes the functions of H5(2) when 1/2 < s <1 by

H5(Q) :={ue H*(Q) : u=0 on 9Q in the sense of trace}.

Proof. To Prove the first part of the Theorem see J. L. Lions and E. Magenes
[11] Theorem 9.4, p. 41-42 and the characterization part see Theorem 11.5,
p- 62 of the cited reference. O

Remark 2.1. For a bounded open set ), with Lipschitz boundary, the spaces
W*2(Q) and H*(Q) are the same space, with equivalent norms, see Luc
Tartar [14] p. 83.

2.2 Fractional Laplacian in bounded domains

Here and subsequently, Q C R” is a bounded set with C?—boundary Of.
We are mostly interested in fractional powers of a strictly positive self-
adjoint operator defined in a domain, which is dense in a (separable) Hilbert
space. We are going to consider hereupon the Laplacian operator (—A) with
homogeneous Dirichlet data. Due to well known spectral theory of the (—A)
operator in 2, there exists a complete orthonormal basis {5 }32, of L%(12),
o € H}(Q) eigenfunction corresponding to A, for each k > 1, where one
repeats each eigenvalue A\ according to its (finite) multiplicity:

0</\1<)\2§)\3§--~§Ak—>00, as k — oo.

Consequently, we have

D(=A) = {u e LX(Q); S A |{u, o) < oo},
k=1

(—A)u = Z i (u, or) pr, for each u € D(—A).
k=1



Applying functional calculus, see J. L. Lions and E. Magenes [11], we define
for s > 0, the fractional Laplacian (—A)* : D((—=A)%) C L*(Q) — L*(Q),
given by

Z A% (W, k) P,

D((-A)*) = {u € L*(Q Z)\ |(u, o) |2 < +oo}.

(2.1)

Analogously, we can also define (—A)™* : D((—A)~%) € L*(Q) — L*(2) by

e}
D N (s en) e,
k=1

:{u€L2 Zx\ 25 <+oo}

(2.2)

The next theorem give us the main properties of the fractional Laplacian
in bounded domains. In particular, we observe that D((—A)™*) = L*(Q).

Proposition 2.1. Let Q C R" be an open bounded domain and s > 0,
consider (—A)*, and (—A)~° the operators defined respectively by (2.1),
(2.2). Then, we have:

(1) For s € (0,1), we have D((—A)) C D((—A)*%), thus D((—A)%) is
dense in L?(€2).

(2) For allu € D((—A)*), exists a > 0 which is the coercivity constant of
(—A) and satisfies

(=8)u, ) > o [ul2a0, (23
Moreover, ((—A)*)™t = (=A)7%, (=A)® and (—A)~* are self-adjoint.
(3) D((—A)*) endowed with inner product defined by

(u,v)s := (u,v) + / (—A)°u (—A)’vdr (2.4)

Q

is a Hilbert space.

(4) For each u € D((—A)*2) and 0 < s1 < sz, we have

H=A) 1l gy < =AY 2ul3h g llull - (2.5)



(5) Let uw € D((—A)), then

lim (—A)*u = u, lim (=A)*u = (=A)u in L*(Q). (2.6)

s—07t s—1—

Furthermore, (2.5) holds for s1 =0, and sy = 1.

(6) For any A > 0, and s > 0, the operator I + A(—A)® is bijective.
Moreover, for any v € L%(Q), the family {vy\}, vx € D((=A)*) defined
by

= I+ M=A)*)"1v (2.7)

converges to v in L?(Q) as A — 0.
(7) If 0 < s1 < s, then D((—A)*2) < D((—A)**). Moreover,
when 0 < s1 < s3 < 1 we have D((—A)*2) is dense in D((—A)%).

Proof. 1. To Prove (1), let w € D((—A)), and ko € N be such that 1 < Ag,.
Then, we have

oo
Z)\Qs\ugok <Zx\]ug0k < 0.
J=ko J=ko
Therefore, we get
Z)\23| ? < o0, u€ D((—A)),

which implies v € D((—A)*), and since D((—A)) is dense in L?(), so also
is D((—A)*).

2. To show (2), first note that for all u € D((—A)*), it follows that

(=) uw) = 3 Al 2 = XS o2 = Ml (28)
k=1

which is (2.3) with a = A1, moreover (—A)? is injective. Now, we show that
(—A)? is also subjective, therefore ((—A)*)~! exists and belong to £(L?(£2)).

To prove that (—A)? is subjective consider u € L?(Q2) and let v be defined
by
oo
=1

Then, it is easy to see that v € D(( A)*) and (—A)*v = u. Thus (—A)" is
invertible, therefore ((—A)*)~! exists.



Now we show ((—A)*)~! = (—=A)~%. Indeed, for each u € D((—A)%),
and v € L?()

(=) (=A)uv) = D ACH(=A)u, i) (v, o1)]
k=1

=3 AN o), )| = (u,v),
k=1

and hence (—A) ™% is the left inverse of (—A)?*, therefore (—A)~* = ((—A)%)~L.
Finally we prove (—A)® and (—A)~* are self-adjoint, since

(=8)"u,v) =D A, @) (v, o)

k=1
=D wor) | A7 [(v, r) | = (u, (=A)0).
k=1

s

Analogously, we can show that (—A)* is self-adjoint.

3. To show (3), let | - |s be the norm associated to the scalar product
(2.4):
[ulf = ulf2() + (=) ullZs - (2.9)

If {u,} is a Cauchy sequence for | - |5, then {u,} and {(—A)%u,} are
Cauchy sequences in L?(Q). Therefore, there exists u,v € L?(Q2) such that,
as n — 0o

Up = u,  (—A)°u, — v,

and since (—A)® is closed, v = (—A)%u.

4. To prove (4), note that s; = s is trivial, so let us consider s; < s2.
s
For each u € D((—A)‘S?), applying Holder’s inequality with p = —2, and

51
__ 52
B S2 — 81
D ONE s o) P =3 AT (u, 0r) 252w, o) [P0
k=1 k=1
N P Y e g 1/q
- {Zozsl'@’“@“‘z“/”) } {Z(Mu,mﬁ—?“/”) }
k=1 it

IN
—
[]e
>
o
w
v
=
S
z
e
——
—
-
3
—
[]e
=
S
z
o
——
=
(=]

which implies (2.5).
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5. It remains to show (5), let u € D((—A)), then observe

I=A) 0= ull3agy = I(=A)ulZaq) — 20(~A)u,u) + ful220).

from the coercivity (2.3) we get

[(=A)u — UH%%Q) < H(—A)SU”%%Q) - 2043|’UHQL2(Q) + HU|’%2(Q)a
finally using (2.5) with s; = s and so = 1, we obtain

(=A)%u — UH%Q(Q) < [I(= )U||L2(Q ||uH2(1 §) SHUH%Q(Q) + ||U||2L2(Q)v

then passing the limit as s — 07, we have (—A)%u converge to u in L*(Q)
as s — 0. Analogously, we show that (—A)*u converge to (—A)u in L%(Q)
as s — 17.

6. To prove (6). First, we show that the operator I+ A(—A)* is bijective.
From the coercivity of (—A)%, we have

[u+ AM=A)ullL2(0) = [lull L2(), (2.10)

which implies that the linear operator I + A\(—A)? is injective. On the other
hand, for all f € L?(Q) there exists u € D((—A)?), such that

u+ A—=A)u=f. (2.11)
Indeed, it is enough to take
i (f,en) ok
P 1+ AN

which satisfies (2.11) and v € D((—A)®*). Therefore (I + A(—A)*) is a
bijective operator.

To show the converge vy — v for all v € L?(Q) as A — 0, we first assume
that v € D((—A)®) and from (2.7) we observe that

(—A)0r = (“AP (T + A(=A)) 1 = (I + A(=A)*) " (~A)w.
Then, we have
v—vy = A=A)vy = AT + A(=A)%) " H(=A)sy, (2.12)
then from (2.10) and (2.12) implies vy — v in L?(Q2) as A — 0. Finally, the

result follows for v € L?(f2) applying a standard density argument.

7. It remains to proof (7). First, we show D((—A)%2) — D((—A)*!), for
0 < 51 < s9. Consider u € D((—A)*2) and observe

o0 oo o0

s 1 s —2(s2—s s
DN @l” = 3 S AL on) P € AT SN )l

k=1 k=1 k=1
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Hence for sy > s1, and each u € D((—A)%?)

|u|sl < C()\la S1, 52)|u|82'

To show that D((—A)®2) is dense in D((—A)®1) for 0 < 57 < sg < 1, it is
sufficiently to show that, for all s € (0,1), D((—A)) is dense in D((—A)?®).
Indeed, for u € D((—A)?) let us define for all n > 1

=(I+ %(—A))_lu. (2.13)
Consequently, u, € D((—A)) and
(—A)%u, + %(—A)(—A)sun = (—A)°u. (2.14)

Now, defining z := (I + 1(—A))~!(—=A)*u, we obtain
24+ —(—A)z = (—A)%u. (2.15)

From (2.14), (2.15)

(5 = (~A)un) + - (~A)(= ~ (~Afun) =0,

and since I + 1(—A) is an injective operator, it follows that (—A)*u, = 2.
In other words,
1
(—A)’uy, = (I + ﬁ(—A))_l(—A)su. (2.16)

Passing to the limit in (2.13), (2.16) as n — oo,and using the item (6), we
obtain
Up = u,  (—A)°up — (—A)*u  in L3(Q),

thus u, € D((—A)), and u,, — w in D((—A)®) as n — oo, which finish the
proof. O

We now state a Poincare’s type inequality for fractional Laplacian and
an equivalence norm for the space D((—A)%).

Corollary 2.1. Let Q C R" be an open bounded domain, then for each
s > 0, there exists a positive constant Cq, such that

lullL2() < Call(=A)*ullr2),  for allu € D((—A)%).
Moreover, the norm defined in (2.9) and the norm
Julf2 = [ (-2 uda, (2.17)
are equivalent.

12



Hereupon, we consider the following inner product on D((—A)s)
(u,v)s = / (—A)°u(x)(—A)%v(x)dx. (2.18)
Q

On the other hand, we obtain an equivalent result for the inverse of
fractional Laplacian, more precisely (—A)™* is continuous operator.

Corollary 2.2. Let Q2 C R™ be an open bounded domain, for each s > 0,
the operator (—A)~* is continuous from L*(Q) to itself, i.e., there exists a
positive constant Cq, such that

[(=A)Pull2(0) < Callull2(q),
for all u € L?(2).
We now state a characterization for D((—A)?®), s € (0,1) via interpola-
tion. In particular, we identify the space D((—A)*/?), s € (0,1) with the

fractional Sobolev space. To begin, let us recall that, for u € D((—A)) we
have

1=2)"2 ] g2 () = Null 30y (2.19)

Consequently, from the density of D((—A)) in D((~A)?), and also in
H(Q), it follows that D((—A)l/z) = H(Q). Similarly, we have the two
following result.

Proposition 2.2. Let Q a bounded open set with a Lipschitz boundary,
s €(0,1), then

Hs(Q), if 0<s<1/2
D((-A)) = mY*Q), if  s=1/2 (2.20)
H§(Q), if 1/2<s< 1.
Proof. First, from Section 2.1.2, it is well known

H(Q), if0<s<1/2,
[H3(Q), LX(Q)], =4 HY*(Q), ifs=1/2,

H5(Q), ifl/2<s<1.

Thus, it is enough to show that D((—A)S/Q) = [H&(Q),L2(Q)]1_s. To
prove this identification, we apply the discrete version of the J-Method for
interpolation, see Appendix.

We recall the definition D((—A)*/2) C L*() , namely
D((=8)"%) = {ue L2(Q): YN luwu)l? < 400},
k=1
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where {1 }22, C H}(Q) is orthonormal basis of L?(2), therefore
u= upop, up = (u, o).
k=1

In order to apply the discrete version of the J-Method ( see Theorem 5.2 ),
for u € D((—A)S/ ?) we define the following sequence

= () (0 )

=\ maX{HUWkHHl I/QHUIC(PICHL2(Q)}

and it is clear that Uy € ¢3(N) if and only if # = 1 — s, and that

ulls = |Uklle2 vy -

The discrete version of the J-Method, namely Theorem 5.2, allows to identify
D((—A)*/?) as the interpolation space

D((~A)*72) = [Hy (), L*(2)]

1-s’
and the norms are equivalent. O

Proposition 2.3. Let Q2 be an open bounded set in R™, s € (0,1), then

D((=A)F)/2) = [H*(92) N Hy(Q), Hy ()], (2.21)

—s°

Moreover,

D((—A)1F972) ¢ H'(Q) N HY(Q).

Proof. To prove the above identification, we apply the discrete version of
the J-Method for interpolation, see Appendix.

We recall the definition D((—A)1+#)/2) ¢ L2(Q) , namely
D(( A)(1+s)/2) {u c L2 ) . Z)\i-&~5 ‘<u7 @k)’Q < —i—oo},
where {1 }22, C H}(Q) is orthonormal basis of L?(Q2), therefore

w= upop, up = (u, o).
k=1
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In order to apply the discrete version of the J-Method ( see Theorem 5.2 ),
for u € D((—A)(1+S)/ ?) and define the following sequence

Uy, = (A}j 2)_9 J (A}/ 2,uk<pk>

—6/2 1/2
=" maX{HuWka(Q)mHg(Q), A ”uk(PkHHé(Q)} :
On other hand, we observe that for k£ enough large we have
Uk < ON M|

where C is a constant, and it is clear that Uy, € ¢*(N) if and only if § = 1 —s.

The discrete version of the J-Method, namely Theorem 5.2, allows to
identify D ((—A)(1+2)/2)) as the interpolation space

D((=A)M972) = [H*(2) N Hy (2), Hy (Q)]

1-s’

and the norms are equivalent. Moreover from the definition of interpolation
we have

[H2(NH(Q), Hy ()], € [H*(Q), H ()], NH; () = H'*(Q)NH ()

1

see Lions, Magenes [11]. Thus we get
D((—A)1F972) ¢ H(Q) 0 HY(Q).

O

Now, we define for each s > 0, the operator K : L*(Q) — D((—A)%)
given by Ku := (—A) *u, and analogously Hu := (—A)~*/?u, moreover
they are continuous operator due to the Corollary 2.2. Moreover, we have
the following

Proposition 2.4. Let 2 C R" be an open bounded domain.
(1) Ifu € HL(R), then Ku € D((—A)1/2+S) and Hu € D((—A)(HS)/Q).
(2) There exists a positive constant Cq, such that
/ \VKu(z)|?dr < CQ/ |Vu(z)|? d, (2.22)
Q Q
for each u € HE(Q).

(3) Ifu e HL(RQ), then

/ VKu(z) - Vu(z)dzx :/ |VHu(x)|? dr. (2.23)
Q Q
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Proof. 1. To prove (1). First, recall the definition D((—A)1/2+s) (see (2.1)),
oo
D((~8)">%)) = {ue L) : S [(w ol < +oo},  (224)

where {1 }?2, C H}(R) is orthonormal basis of L*(Q).
Now, we show that Ku € D((—A)1/2+s), for all u € H} (). Indeed, let
u € Hj(Q), and observe that (Ku, i) = A, *(u, ), then we obtain

Z A2 (Ku, o) |? = Z AN s on) P = Z M | (u, i) .
k=1 k=1

k=1

On the other hand, since u € H}(Q) = D((—A)Y2) (see (2.19)), we have
S Ak [{u, 1)|? < oo, which implies that Ku € D((—A)Y/2+%). In particular,
from Proposition 2.1, ( item 7) we have that Ku € D((—=A)Y?) = H}(Q).
Analogously, Hu € D((—A)1+9)/2).

2. To show (2). Let u € H}(£2), then using the equivalence norm between
D((—=A)Y2) and HL(Q) (see (2.19)) together with (Ku,pr) = A *(u, px),

we have

/Q|V1Cu(x)|2d$: > Xel(Ku, o) ZAk\)\ (u, o) |?
k=1

AT S Ml )2 = AT /Q Vu(o)|2de,

k=1
which implies (2.22).

3. To show (3). First, we consider u € C5°(€2), then using integration by
part together with the definition of Ku , we have

/ VKu(z) - Vaulz / AKu(z)u(z) dz = /Q (—A) *u(z)u(z) da,

due to the fractional Laplacian being self-adjoint (Proposition 2.1, item 2),
we arrive to

/VlCu - Vu(x dq:—/] Y= 24(2)|? da,

using the equivalence norm (2.19) together with the definition of Hu, con-
sequently we obtain

/ VKu(x) - Vu(z) de = / |VHu|? da.
Q Q
Finally, in view of the density of C§°(€2) in Hg(Q), we obtain (2.23). O
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Remark 2.2. We observed that, in the previous proof was not used that V
commutes with IC. In effect, they do not commute.

We recall another definitions of fractional Laplacian in bounded domains,
which are equivalent to that one given above.

2.2.1 Heat Semigroup and pointwise formula

First, given a function u = > 72, urpy in L?(2), the weak solution v(z,t)

to the IBVP
vy — Av =0, in Q x (0, +00),

v(z,t) =0, on 90f) x [0, 4+00),
v(z,0) =u(z), in

is given by
[e.e]

vz, t) = e "Cu(z) = Z e Mugpp (),
k=1

which satisfies the following properties:

o v € L2((0, 00); Hy () N C([0, 00); L*(92)).

e O;v € L?((0,00); H1(Q)).

Then, the next lemma shows another representation for (—A)® and its
inverse, due to heat semigroup.

Lemma 2.1. Let  C R" be an open, bounded domain in R”™ and 0 < s < 1.
1. Ifu € D((—A)*), then

. I it
(—A)’u = I‘(—s)/o (e7! A)u—u)tlﬁ, in L*(Q).

2. Ifu € L*(Q), then

s 1 e dt ,
(—A) u:F(S)/O e U A)utl—is, in L*(Q).

Proof. Let us give a sketch of the proof. First we recall that, the Gamma
function is usually defined respectively, for x > 0 and —k < x < —k + 1
(k € N) by

I'(x) :/ t* et dt,
0

F($):/ et -
0
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Therefore, for A >0 and 0 < s < 1

A= F(is) /OOO (1) tld%’

Now, from definitions (2.1), (2.2) and Fubini’s Theorem, the proof follows.
O

2.2.2 Dirichlet to Neumann operator

As already mentioned, an important feature of the fractional Laplacian is
its nonlocal character, which could be seen by realizing it as the boundary
operator of a suitable extension in the half-cylinder (0, +o00) x €2, which is
usually called Dirichlet to Neumann operator.

We recall that, the first general result in this direction was done by Caf-
farelli and Silvestre [3]. In that paper, they proved that any fractional
Laplacian (—A)® in R” for s € (0,1) can be determined from the extension
problem. Indeed, given f : R™ — R let u be the solution of the extension
problem

: 1-2s — 1—2s n
div(y ™ "*Vu) = uyy + ——uy + Au =0, (0,400) x R
y (2.25)

u(0,2) = f(x) xeR",

where div and V act in all (y,z) variables and A only on x variable. More-
over, we assume that lim, ,~ u(y,z) = 0. Then, the relation between the
solution u of (2.25) and f is described by

1 ou
~Af(z) = —— lim y' "% — 2.2
(ZA)f@) = = lim y 5 (4, 2), (2.26)
where ks = % and I' is the standard gamma function.

We give a sketch of the proof for s = 1/2. In this case the equation (2.25)
is reduced to

{ Uyy + Au =0, (y,z) € (0,400) x R",
u(0,z) = f(z) =z eR™

Taking Fourier transform in x, we obtain

ﬁyy(y,é’) - ‘§|2ﬁ‘(y7£) = 07
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and 4(0,€) = f(€). Therefore a(y,&) = f(&)e €Y is the solution of the
above problem. Then deriving and passing to the limit as y — 0, we have

= lim i, (y, €) = [€]./()
y—0
which is equivalent to
(—A)"?f(x) = — lim uy (y, )
y—0

Thus we conclude that (2.26) follows for s = 1/2. This technique could
be used for the general case. To get a complete precise description, see
Caffarelli and Silvestre [3].

Now, let us consider an analogous result of the above formulation for
bounded domains with Dirichlet homogeneous data. To follow, we consider
Q) C R” be an open, bounded domain and define the cylinder

C = (0,+00) x Q,
orC := [0, +OO) x Of).

We write points in the cylinder using the notation (y,x) € C.

Given s € (0, 1), consider the space H&’ 1 (y172%) of measurable functions

u:C — R such that u € H' (2 x (s,t)) forall 0 < s <t < 00, u =0 on 9;.C
and for which the following norm is finite

2 _ 1-2s 2
HUHH(%,L(y172S) —/Cy ]Vu| dxdy.

Consider f € D((—A)?), then the boundary value problem
1-2s

div(y' 2 Vu) = uy, + uy + Au =0, inC,

w(0,2) = f(z) e, (2.27)

u(y,z) =0 on 9rC,

has a solution u € HJ ; (y*~2%). Moreover by standard elliptic theory u(z,y)
is smooth for y > 0. Here it is interesting to use the vector notation, that
is, u: [0,00) — H}(2) and [u(y)](z) := u(y,z). Then the relation between
(=A)*f and the solution u of the above (extension) problem is given by

1 ou
—A)® =—— lim y'"%—(y,2), 2.28
(=8 f(@) = =~ Hm y =5 (v,2) (2.28)
_ 217257(1—5) . .
where kg = T and I is the standard gamma function.
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Again, for simplicity we give a sketch of the proof for s = 1/2, and
since we are dealing with bounded domains, we use the Galerkin’s method.
Recall that, {¢}72, are the eigenfunctions for (—A) in Q with homoge-
neous Dirichlet boundary conditions, associated to the eigenvalues {A;}72 ,
further

{@r}32, is an orthogonal base of Hj (),

and
{¢r}3r2, is an orthonormal base of LQ(Q).

Now fix a positive integer m, and look for a function u,, : [0;1) — Hg(Q) of
the form

k=1
where the coefficients a¥,(y) (y >0, k =1,--- ,m) solve
d?ak, .
gyt W) T Akan(y) =0, in (0,00),

(2.29)
alrcn(o) = <f7 80k>7 ylinolo alfn(y) = 0.

Then, it is not difficult to show that, the solution of the above problem
is given by af (y) = (f,r)e VY. Therefore, the solution of (2.27) for
s = 1/2 has the form

u(y, ) =Y (f.en)e” Vo). (2:30)
k=1

Finally, to show (2.28), we derive (2.30) with respect to the variable y to
obtain

uy(y,2) = = >V AlfLor)e Moy (x),
k=1

then passing to the limit as y — 0, we get (2.28) for s = 1/2. This technique
could be extended for s € (0,1). That result has been obtained by Capella,
Davila, Dupaigne, Sire [4], see also Cabré, Tan [5].
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Chapter 3

Solvability of IBVP

3.1 Definition of solution

We want to solve the initial-boundary value problem for the equation
O = div(uVKu), K= (-A)"°,

posed in Qp = (0,7) x €2, with parameter 0 < s < 1. Given an initial data
ug € L*°(Q2) and considering homogeneous Dirichlet boundary data, we seek
for a suitable (weak) solution u (¢, ) defined in Q7. The next definition tells
us in which sense u(t, z) is a solution to the IBVP (1.1).

Definition 3.1. For 0 < s < 1, a measurable and bounded function
we L2 ((0,7); D((-2)1=72)),

is called a weak solution of the IBVP (1.1), when u(t,x) satisfies:

1. The fractional degenerated heat type equation: For each ¢ € C°(r)

// u(0yp — VKu - Vo) dxdt =0, (3.1)
Qr
2. The initial condition: For all ¢ € L' (1)
ess lim [ wu(t,z)((x)dr = / uo(x)((x) du. (3.2)
t—0t Jo Q

3. The boundary condition: For each vy € L*((0,T) x 09Q)

T
ess lim /0 /asz u(t, U (r)VEKu(t, ¥ (r)) v (¥ (r))y(t,r)drdt =0, (3.3)

T—0t

where U : [0,1] x 0Q — Q is a C'-deformation, see Appendiz, and v
is the unit outward normal field in OS);.
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we remarks that, given u € L2 ((O,T);D((—A)(lfs)m)) the limit in
the left hand side of (3.3), a priori, does not necessarily exist. Indeed,
the existence of trace for v and VKu - v are mutually exclusive. For in-
stance, if 0 < s < 1/2 then from Proposition 2.2, it follows that u €
L?((0,7); Hé_s(Q)), which implies that u has trace on 0. On the other
hand, Ku € L% ((0,T); H'™(Q) N H(£2)), which means that, VKu - v does
not have trace on 0. Vice versa result for 1/2 < s < 1.

Albeit, if u € L2 ((0,T); D((—A)1=9)/2)) N L=(Q7) and satisfies (3.1),
then the boundary condition given by (3.3) makes sense. Analogously, the
essential limit in (3.2). To show that, first let us consider the following

Lemma 3.1. Letu € L2 ((0,T); D((—A)3=9)/2))NL>®(Qr), with s € (0,1).
Then, for each function v € L?((0,T) x 99Q) and any C'—deformation ¥

T
/ / w(t, Ur(r))VEu(t, W (r)) - v (Y- (r)y(t, r) drdt,
0 o0

exists a.e. T > 0 small enough.

Proof. 1. First, due to u € L? ((O,T);D((—A)(l_s)/2)), the next integral

exist

T
/ / u(t, z)VKu(t, z) - Vh(z) v(t, \I/,:(lx) (x)) dxdt,
0o Jrm(w)

where h(z) is the level set associated with the deformation ¥, which is
defined at the Appendix. Then applying the Coarea Formula for the function
h we obtain

T
/ / u(t,2)VEu(t,2) - Vh(x) A(t, Uyl (2)) dodt
0 Im(¥)

o (3.4)
= / / / u(t, r)Vu(t,r) - v (r)y(t, O (r)) dr dt dr.
0 Jo o0
Thus, from (3.4), we obtain that
T
/ / u(t, r)VIKu(t,r) - v (r)y(t, ¥ (r)) drdt, (3.5)
0 JoQ

exist, a.e. 7 € (0,1) and v € L?((0,T) x 98).

2. Fix any point € 09 and since Q has boundary of class C?, there
exists a neighbourhood W of z in R”, an open set U C R"™! and a C?
mapping ¢ : U — 9Q N W, which is C'—diffeomorphism. Moreover, we
recall that, since U is a C''-deformation, it satisfies

lim [T, 0 ¢ = J[¢] in C(U).
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where J[-] represent the Jacobian in U.

3. Now, set I = 9QNW, I'; = U (T'), and consider v € L2((0,T) x I).
Then, from (3.5) and using the Area Formula for the function ¥, we have

T
/ / w(t, U (r))VEu(t, V(1)) - v (Vo (r) J[ V] (r)y(t, r) drdt
o (3.6)

T
= /0 / u(t, ) VIu(t,r) - v (r)y(t, ¥ (r)) drdt,

then (3.5) and (3.6) implies that

/ / (t, U (r)VEu(t, Ur(r)) - v (U (r)J [V ] (r)y(t,r)drdt  (3.7)
exist a.e. 7 € (0,1), where J[VU,] is defined by

J[¥r 0 (J(¢H(r))
JIANCH )

and satisfies J[W,] — 1 uniformly as 7 — 0. To conclude, observe that exist
¢ > 0, such that 1 < ¢J[¥,] for 7 > 0 small enough, thus from (3.7), follow

JW,)(r) = (3.8)

T
/0 /F Wt U () VKUt Un (1)) - 1 (U (7)) (L, ) it

exist a.e. 7 > 0 small enough.

4. Finally, since 02 is a compact set, applying a standard partition of
unity argument, we may exchange the set I' by 02 in the previous steps,
i.e. consider the general case. From now own, this procedure is considered

implicitly. O
Lemma 3.2. Letu € L? ((0,T); D((—A)=9/2))nL>®(Qr), with s € (0, 1).
If for each function v € L*((0,T) x 8 ) and any C'—deformation ¥
T
ess lim / / u(t, r)VKu(t,r) - ve(r)y(t, O-(r)) drdt, (3.9)
=0t Jo o0,

exists, then

T
ess lim / /89 w(t, Ur(r))VEu(t, W, (r)) - v- (V- (r))y(t,r) drdt,

=0t Jo

exists and both limits are equal.
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Proof. 1. Fix any point x € 92 and since {2 has boundary of class C?, there
exists a neighbourhood W of z in R”, an open set U C R"! and a C?
mapping ¢ : U — 0Q N W, which is C! —diffeomorphism.

2. Now, set I = 9QNW, I, = U (T'), and consider v € L2((0,T) x T).
Then, from (3.9) and using the Area Formula, we have

T
: -1
ess lim /0 /FT u(t, r)Vu(t,r) - ve(r)y(t, ¥ (r)) drdt

70t

T
= ess lim /0 /Fu(t,\I/T(r))VICu(t, Uo(r) - ve (U (r) [ (r)y(E, ) drdt

T—0t

where J[¥,] is defined in (3.8), thus we obtain that
w(t, U, (r))VKu(t, U (r)) - v- (U, (r))J[¥](r), (3.10)

converges weakly in L2((0,7) x T'). Therefore we have that (3.10) is uni-
formly bounded, with respect to 7 > 0 small enough.

On the other hand, we observe that
T
/ / Wt Un () VUt Ur (1)) - v (U (7)) (4, 1) drdt
0 N
T
- / / w(t, )VKU(t, 7) - vr (r)y(t, UL (1)) drdt
0 T

T
—I—/ /g(T,r)u(t, U (r)VEu(t, ¥ (r)) - vr (V- () J[Y](r)y(t, ) drdt,
0o Jr

where g(7,7) := (1 —J[V,])/J[¥,]. Therefore, passing to the limit as 7 — 0
in the above equation, and taking into account (3.10), we have

T
ess lim /0 /Fu(t, U (r)VEu(t, ¥ (r)) - v (V- (r))y(t, r) drdt,

T7—0

T
= ess lim u(t,r u(t,r) - ve(r L)Y dr
= ess] /0/ (b, 1)V Ku(t, r) - v (P (E, U5 (1) dr i,

T7—0

where we have used the Dominated Convergence Theorem.

3. Finally, since 0f) is a compact set, applying a standard partition of
unity argument, we may exchange the set I' by 92 in the previous steps,
i.e. consider the general case. From now own, this procedure is considered
implicitly. O

Now we show that the essential limit in (3.2) and the boundary condition
(3.3) make sense.
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Proposition 3.1. Let u € L% ((0,T7); D((—A)=9/2)) N L>®(Qr) and as-
sume that u satisfies (3.1), then:

1. There exists a function u € L>(R2), such that

ess lim [ wu(t,z)((x)dx = / u(z)((z)dz, (3.11)

t—0t Jo Q
for each ¢ € L*(9).
2. For each v € L*((0,T) x 99Q), and any C*— deformation ¥, the
T
ess lim / / u(t, W (r)) VKu(t, r(r)) v (Yo (r)) y(t, r)drdt  (3.12)
=0t Jo Joq

exists.

Proof. 1. First, let u € L? ((0,T); D((—A)(l_s)ﬂ)) N L>(Qr) be a function
satisfying (3.1). Then, we consider the following sets:

i) Let £ be a countable dense subset of C1(€2). For each ¢ € &, we define
the set of full measure in (0,7") by

E¢ = {t € (0,7)/t is a Lebesgue point of I(t) = /
Q

u(t, ac)C(:c)dx},

and consider

E:= () E,

Ceé

which is a full measure in (0,7).

ii) Let F be a countable dense subset of C2°((0,7") xR"™). For each v € F,
we define the set of full measure in (0,1) by

FE, = {7’ € (0,1)/7 is a Lebesgue point of J(T)},
where
T
J(r) = / / Wt P)VKu(t, ) - v (1)t UL () dr dt,
o Joo,

which makes sense thank to Lemma 3.1, moreover consider

F=)F,

yeF

which also is a full measure in (0, 1).
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2. To prove (3.11), let ¢ € & and consider the set E defined above.
Then, for each t € E, ||u(t,-)|lcc < C. Thus we can find a sequence {t,,},
tm € E, m €N, t,, = 0 as m — oo and a function u € L*°(2), such that
w(tm, ) — a(-) weakly-* in L>®(Q2) as m — oo.

If ¢ € E, then for large enough m, t,, < ¢. We fix such t,, < ¢ and set
v;(t) = Hj(t — ) — Hj(t — ¢), where the sequence H;(-), j € N is defined
at the Appendix. Therefore, taking in (3.1) ¢(t, z) = v;(t)((x), we have

/ /Q ] u(t, z)v;(t)¢(z)dwdt = / /Q ) uVKu - V¢(x)y;(t) dedt.  (3.13)

Then passing to the limit in (3.13) as j — oo, and taking into account that,
tm, c are Lebesgue points of the function I(t), also that «;(¢) converges
pointwise to the characteristic function of the interval [t,,, c), we obtain

I(ty) — I(c) = /tm /Q uVKu - V((z)dzdt,

which implies in the limit as m — oo that

/Qﬂ( )C(z)de — I / /uVlCu V{(x)dxdt,

for all ¢ € E. Therefore, in view of the density of £ in L!(2), we have

lim I(1) = /Q () (x)dz,

E>t—0

for each ¢ € L'(€), which proves (3.11).

3. Now, we show (3.12). First, recall item 3 in the proof of Lemma 3.2.
Let v € F, consider F, and define S := W(F x 0R). For 11, 7o € F, with
71 < Ty, define (j(7) = Hj(t — 1) — Hj(1 — 1), j € N, and take in (3.1)
o(t, ) defined by

Yt Wiy (@))G (A(2)), for z € S,

0, forzeQ)\S,

(b(t,:L’) =

where h(z) is the level set associated with the deformation ¥, which is
defined at the Appendix. Then, we have

// (t.2) (1, Uy () G(h(a)) drdt
// (t,2)Vu(t, ) - Vy(t, ¥y L (2)) ¢((x)) dadt

—i—/o /Su(t,a:)VICu(t,w) -Vh(z) ¢(h(z)) v(t, \I/f_L(lz)(x)) dxdt.
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Consequently, applying the Coarea Formula for the function h, we obtain

/ //m b rw(:)(r Vrris

AN V(T (O))
—/0 CJ(T)/O /GQTu(t,T)VICu(t,r) Th()] dr dt dr

1 T
j 2\ “Y(r)) drdt dr.
“[an [ VR ) )y 1, 0 ) dr

Therefore, applying the Dominated Convergence Theorem in the above
equation, we get in the limit as j — oo

J(12) + /OT2 O(r)dr = J(m1) + /07'1 O(7)dr, (3.14)

for all 7, 7o € F and v € F, where ®(7) is given by

et U1 (r)) VA T ()
[ [, e ( G I o I A

On the other hand, due to F is dense in C2°((0,7") x R™), we have that
(3.14), still hold for v € CZ°((0,T) x R™), consequently we obtain that

T
im u(t,r u(t,r) - ve(r L)) dr .
im [ VR ) v )y (8 ) drde (319

F>r—07t Jg

exists for all v € C°((0,T) x R™).

Now, using the same technique of the Lemma 3.2 and without loss of
generality, we obtain from (3.15) that

T
. -1
ess lim / /69 u(t, r)VIu(t,r) - ve(r)y(t, ¥ (r)) drdt

=0t Jo

T
= ess lim / /8Q u(t, Ur(r)VEKu(t, U (r)) - v (Ve (r)J[¥](r)y(t, ) drdt

=0t Jo
where J[¥,] is defined in (3.8). Therefore, we have
u(t, Ur(r)) Vu(t, Ur(r)) - vr (U (r) J[W](r), (3.16)

is uniformly bounded in L?((0,7") x I), with respect to 7 > 0 small enough.
Thus, in view of the density of C°((0,7) x R?) in L2((0,T) x 99Q) and
together with (3.16), we obtain that (3.15) hold for all v € L2((0,T) x 952).
Finally, due to Lemma 3.2, we obtain (3.12). O
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3.2 Equivalence Theorem

In this section, we state and prove the Theorem, which expresses in con-
venient way the concept of (weak) solution of the IBVP (1.1) as given by
Definition 3.1.

Theorem 3.1 (Equivalence Theorem). Let © C R™ an open bounded set.
A measurable and bounded function v € L? ((O,T);D((—A)(l_s)/Q)), is a
weak solution of the IBVP (1.1) if, and only if, satisfies

//Q u(t,z) (Orp — VKu - Vo)dzdt + / uo(x) ¢(0,x) de =0,  (3.17)

Q
for each test function ¢ € C°((—o0,T) x R™).

Proof. First, let us recall the sets £, F and respectively E, F' in the proof of
Proposition 3.1, also item 3 in the proof of Lemma 3.2.

1. Assume that u satisfies (3.17), then we show that u verifies (3.1)—(3.3).
To show (3.1), it is enough to consider test functions ¢ € C°(Qr). In order
to show (3.2), let us consider ¢(t,z) = v;(t)¢(z), vj(t) = Hj(t+to) — H;(t —
to) for any to € E (fixed), and ¢ € €. Then, from (3.17) we have

//QT u(t, )i (t)¢(x) dedt + / uo(2)C(z) da

Q
N / /Q ult, @) VKu(t, ) - V((a)v;(t) drdt.

Passing to the limit in the above equation as j — oo, and taking into account
that to is Lebesque point of I(t), we obtain

/Q u(to, )¢ (x)dz — /Q o (@) (z)dz — /O ! /Q WVKu - Ve(z)dzdt, (3.18)

where we have used the Dominated convergence Theorem. Since tg € E is
arbitrary, and in view of the density of £ in LY(Q), it follows from (3.18)
that

esslim [ wu(t,z)((x)dzxdt = / uo(z)((z) dx

t—=0 Jo Q
for all ¢ € LY(Q), which shows (3.2). Finally, let us show (3.3). Similarly to
item 3 in the proof of Proposition 3.1, we choose

At W5 ()¢ (), for z € 5,

o(t, x) =
0, forzeQ)\S,
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where v € F, (j(1) = H;(t + 10) — Hj(T — 19), with 79 € F, and S =
U(F x 0R). Therefore, from (3.17) we obtain

T
| [utt.) (605 @) (o)) dod
0 S
T
= [ [ utto) Vrcutt.a) - Ore v ()6 b)) o

/ / (t,x) VKu(t,z) - VA(x)G(h(x))y(t, ¥, ) (2)) ddt.

On other hand, applying the Coarea Formula for the function h in the above
equation, we have

/ / /m aﬂ\tv;zp( >|( i

— ' ' r Vr(t, ¥ (135)( z))(r)
—/0 CJ(T)/O /m u(t,r)VKu(t,r) - 0] drdt dr

1 T
+ /0 ¢(r) /0 /a Kt 1) v (1 1) drdi

Then, passing the limit in the above equation as j — oo and taking into
account that 79 is Lebesque point of J(7), and also that (;(t) converge
pointwise to the characteristic function of the interval [—7¢, 1), we obtain

/ / /BQ tr‘?”'tv;p( )|( 9T (1) 0 gt dr

LT Ve, Uyl () ()
= /0 /0 /BQT u(t, r)VKu(t,r) - V() drdtdr + J(19)

for all 79 € F'. Then, for each 7 € F' we have

[J(T)] < C1e((0,7) x 09)],

where C' is a positive constant, which does not depend on 7. Hence passing
to the limit as 7 — 0, we obtain

F>1—0 0

T
. —1 _
lim / /897 u(t, r)VIu(t,r) - v (r)y(t, ¥ (r)) drdt =0,

for all v € F. By approximation, we conclude that the above limit holds for
any v € L2((0,T) x 89). Finally, applying Lemma 3.2 we obtain (3.3).
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2. Now, let us consider: (3.1)—(3.3) = (3.17). The idea is similar what we
have done before, for completeness we give the main points. Firstly consider
j € N sufficiently large and take for any tg € E

¢(t,x) = ¢(t, x) H;(t — to),

where ¢ € C°((—o00,T) xQ)), H;(t) as considered before. Then, from (3.1)
we obtain

/ /Q (e )0t ) H ¢ t) dd + / /Q () () Hi(t — o) dad

_ / / w(t, &) VKu(t, 2) - Vit ) H (t — to) dadt = 0.
Qr

Passing to the limit as 7 — oo, and taking into account that ¢y is a Lebesgue
point of I(t), also that H;(-—ty) converge pointwise to the Heaviside function
H(- — tg), after that, taking the limit as £ 3 tg — 0 and using (3.2), we
have

/ / w(t, 2)O(t, 3) dwdt + / wo(@) ¥(0,) dx
Qr Q
(3.19)
- // u(t,z)VKu(t, z) - Vi(t,x) dxdt = 0,
Qr

for all 1 € C2°((—00,T) x Q). In particular, for

P(t,x) = o(t, ) (1 = ¢ (h(x)),

where ¢ € C2°((—00,T") x R™), h(x) as above and we consider the function
¢j(1) = Hj(t+710) — Hj(T —70), where 79 € F'. Then, from (3.19) we obtain

/ /Q (t,2)06(t, 2)(1 — ¢ (h(x))) dadt + / up() $(0,2)(1 — ¢(h(x))) da

Q

_ / /Q w(t, 2)VKu(t, 2) - Vot,x) (1 — G(h(x))) dedt

+ //QT u(t, z)VKu(t,z) - Vh(z) Ci(h(x))d(t, z) drdt = 0.

Finally, we use the Coarea Formula for the function A in the last integral of
the above equation, and pass to limit as j — oo. Therefore, we obtain for
all p € C°((—o0,T) x R™)

// u(t,x)((?tgb(t,m)—VlCu(t,x)-ng(t,x))d:vdt—|—/ uo(x)p(0, x)dzdt = 0,
Qr Q

where we have used (3.3). O
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3.3 Basic estimates

Here we describe (formally) the main basic estimates, which are required to
show existence of weak solutions of the IBVP (1.1).

1. Conservation of mass:

/u(t, x) dr = / uo(z) dx,
Q Q
for all t € (0, 7).

2. First energy estimate:

t
/u(t,x) log u(t, x) dx+/ /\V?—[u(t/,x)\z dxdt’:/uo(x) log ug(z) dx,
Q 0 Jo Q

for all t € (0, 7).

3. Second energy estimate:

t
1/ ]Hu(t,w)|2dx—i—/ /u(t’,:c)\VlCu(t’,x)]Qd:cdt’:1/ [ Hu(to, z)|*da,
2 Jao to Jo 2 Jo

where 0 <ty < t < T, and recall that H = K2

4. Conservation of positivity: If the initial condition ug is positive, then
the solution u(t,-) of (1.1) is positive for all times.

Indeed, we assume wuy > 0 (without loss of generality). For any 0 <
t <T (fixed), let z(t) be a point where u(¢,-) is a minimum, which is
to say

u(t,z) > u(t,z(t)) for all xz € .

For each § > 0, we consider
(w? 4+ 62)/2 =65, for 0 < w,
ps(w) = (3.20)

0 , forw<O0.

Then, ps(w) converges to wt = max{w,0} as § — 0F. Now, multi-
plying the first equation in (1.1) by ¢j5(u), we obtain

%%(u) = Vu(t, x(t)) - Vu(t, 2(t)) oh(u)

+u(t,x(t) 5(u) AKu(t,z(t)).
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The first term in the right hand side of the above equation is zero, since
(z(t),t) is a point where wu(t,-) is minimum. For the second term, we
recall that —AK = (—A)'~% hence due to Lemma 2.1, it follows that

—ARu(t,z(t)) = 1“(51—1) /OOO(eTAu(t,x(t)) —u(t, x(t)))r;iis

Now, I'(s — 1) < 0 because s — 1 < 0, and using the strong maximum
principle for the heat equation, we obtain that

e Bu(t, z(t)) — u(t, z(t)) > 0

and thus AKu > 0. Moreover, u ¢§(u) > 0, hence we get %npg(u) > 0.
Therefore,
ps(u(t)) > ws(uo). (3.21)
Then passing to the limit in (4) as 6 — 0, we obtain u™(t) > wuy,
which implies that u(t) > 0.

. L®° estimate: Similar to the above description, it is not difficult to
show that, the L° norm of u does not increase in time.
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Chapter 4

Existence of Weak Solution

4.1 Parabolic regularization

In order to show existence of weak solutions as given by Definition 3.1, we
regularize the IBVP (1.1). First, we add a Laplacian term in the first equa-
tion of (1.1), and eliminate the degeneracy by raising the level set {u = 0} in
the diffusion coefficient. Then, we regularize all the coeflicients. Specifically,
we take small numbers 0, p € (0,1) and consider

Opups — 0Au, s = div(d(us)VKuys) in Qp, (4.1)
uW;(O, )= wugs in Q, (4.2
uys = 0 on (0,7) x 02, (4.3)

where d(\) = A+ pu, ugs is a non-negative smooth and bounded approxima-
tion of the initial data ug > 0, satisfying compatibility conditions.

Now, for §, p > 0 fixed, we study the parabolic perturbation (4.1)—(4.3).
First, we make use of the well known results of existence, uniqueness and
uniform L*° bounds for quasilinear parabolic problems. Therefore, for each
d, p > 0, there exists a unique classical solution u, ; € C?(Qr)N C(QT) of
the IBVP (4.1)—(4.3), (see [10], p. 449). Then, we consider the following

Theorem 4.1. For each (1,0 > 0, let u := w,s be the unique classical
solution of (4.1)—(4.3). Then, u satisfies:

(1) For all ¢ € C°((—00,T) x R™),

/ / ult, ) (96 (t, ) + 5AG(t, ) dadt + / wos(z) 6(0,) da
o : (4.4)

N / /Q d(u(t,))VKu(t,z) - Vo(t,z) dzdt.
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(5)

For each t € (0,T), we have

[u(t)lloo < lluol|oo, (4.5)

and the conservation of the “total mass”

/Q u(t,z) do = /Q o (z) dar < /Q wo(x) dz. (4.6)

Furthermore, 0 < u(t,x), for all (t,x) € Qr

The first energy estimate: For n(\) := (A + u)log(l + (A/u)) — A
(A>0), and all t € (0,T),

/917(11(t))d317—|—<5/0t/Q ‘Z(:LJ; dx dt —i—/ot/Q\VHu]2da;dt

(4.7)
= / n(uos)d.
Q
The second energy estimate: For all 0 < t; <ty <T,
1 t2
/ |Hu(to, z)|* dz + 6 / \VHu|? dedt
2 Ja t Jo
(4.8)

to 1
+/ /al(u)|VlCu|2 dxdt = / (Hu(ty, z)|* da.
t Jo 2 Ja

For allv € H} (),

T
/ (Opu(t),v)dt = 5/ Vu-Vou dxdt+// d(u)VKu-Vodzdt. (4.9)
0 Qr Qrp

Proof. 1. First, let us show (4.4). For each k € N, consider & be given by
(5.1) at the Appendix. Then, for each test function ¢ € C2°((—o0,T) x R™),
we multiply (4.1) by &x¢ and integrate over Qp. After integration by parts,
and using that &x(-), u(t,-) = 0 on 0S2, we obtain

/ / {u(t, 2)0 + Sult, x)A¢ — d(u(t, z))VKu(t, z) - w} €(@) dudt
Qr

+/Q uos () P(0)&k (x)dx :/ A d(u(t,z)) ¢VKu(t,z) - V& (x)dxdt

- 6// u(t,z)Ve - V& (x)dxdt + 5/ oVu(t,x) - V& (z)dzdt
Qr Qr

=1 — I, + I3,
(4.10)
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with obvious notation. Let us observe the I1 term, we have

1L < (fullsot1)l|é]lss // ]VICuthd:cdt // Ve (z 2d:1;dt> :

where we have used the uniform limitation of u(¢, z), and Holder’s inequality.
Therefore, due to Lemma 5.1 (Appendix), we have

lim I; =0.

k—o0

Similarly, we obtain that I, I3 go to zero as k — oco. Then, passing to the
limit as k — oo in (4.10), again applying Lemma 5.1, we get (4.4).

2. Statement (4.5) follows directly. Indeed, we already have ||ullc <
|woe ||oo, hence u(t,x) < |luglloo. Moreover, the conservation of positivity
can be established with the same ideas used in Section 3.3, item 4.

3. In order to prove (4.6), we multiply (4.1) by &(x), and integrate over
Q. Then, after integration by parts, we have

0
E%/Qu(t’ x)&k(x) dx = —/Q (6 Vu(t,z) + d(u(t,z))VKu(t, z)) - V& (z) da

Now, we integrate the above equation over (0,¢) to obtain

[ (utt.) ~ was(@))es(z) do
/ / (6 Vu(t',z) + d(u(t', 2))VKu(t', z)) - V& (z) ddt'.

Finally, we pass to the limit as k¥ — oo in the above equation, and argue
similarly to item 1.

4. To get the first energy estimate (4.7), we multiple equation (4.1) by
7'(u) and integrate on €. Then, after integration by parts and taking into
account that 7'(0) = 0, we have

8/ /|Vu\2 / 9
uw)dr = —6 dx — VHul|* dz.
T 977() o ) Q\ |

Then, we integrate over (0,t), for all 0 < ¢t < T, to obtain (4.7).

5. To prove (4.8), we multiply (4.1) by {xKu, integrate over €2 and take
into account that & = 0 on 0f2, we obtain

0
/ &2 KCuda + 5/ Vu - V(&Ku) dz +/ d(u)|VKu|* dz = 0.
o Ot Q Q
Passing to the limit as k — oo and using the Lemma 5.1, it follows that

2815/ |Hu(t)] dx—l—é/ \V?—lu!de—i—/ d(u)|VKu|* dz = 0.
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Finally, integrating over (t1,t2) we get the second energy estimate (4.8), for
all 0 <t] <tog <T.

6. It remains to show (4.9), which follows applying the same techniques
above, so the proof is omitted. The proof of the Theorem 4.1 is complete. [J

4.2 Limit transition

The main issue in this section is to pass to the limit in (4.4), which is to
say, as the two parameters §, u go to zero. Then, we use the Equivalence
Theorem 3.1 to show a solution of the IBVP (1.1).

As a first step, we define us := u, s (fixing p > 0). Then, we consider
the following

Proposition 4.1. Let {us}s>o be the classical solutions of (4.1)—(4.3).
Then, there exists a subsequence of {us}s=o, which weakly converges to some
function u € L*((0,T); D((—A)(l_s)/Q)) N L>*(Qr), satisfying

(1) For all p € CX((—00,T) x R™)

//QT u(t, 2)0p(t ) + / o(2)¢(0,z)dx

(4.11)
_ / /Q d (u(t, 2)) VCu(t, z) - Vo(t, z)ddt.
(2) For almost all t € (0,T),
[u(t)loc < l[uolloo, and (4.12)
/Qu(:v,t)dx = /Quo(ac)daj. (4.13)

Furthermore, 0 < u(t,z) a.e in Q.

(3) The first energy estimate: For n(\) = (A + u)log(l + (A/u)) —
(A >0), and almost all t € (0,T),

/Qn(u(t))der/ot/QyVHuF da:dt'</ﬂ77(uo) dx. (4.14)

(4) Second energy estimate: For almost all 0 < t; <ty < T,

to
1/ Hu(tg)deJr/ /d(u)]VlCu\QdmdtS 1/ [Hu(ty)>dz.  (4.15)
2 Ja 6 Ja 2 Jo
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(5) For each v € H}(9),

/0T<at“v”>dt = / /Q ] d(u)VKu - Vo drdt. (4.16)

Proof. 1. To prove (4.11), we pass to the limit in (4.4) as 6 — 0". Therefore,
we need to show compactness of the sequence {us}s~0. From (4.5), it follows
that {us}s>0 is (uniformly) bounded in L>(Q7). Then, it is possible to select
a subsequence, still denoted by {us}, converging weakly-* to w in L (),
ie.

lim us(t, x)o(t, x) dtde = / u(t, z)o(t, z) dtdz,

6—0+ Qr Qr
for all ¢ € L*(Qr), which is enough to pass to the limit in the first integral
in the left hand side of (4.4).

The integral in right hand side of (4.4) contains the product d(us)V~Kus,
so we need more than weak convergence. From (4.8), we have

// |Vus|? dedt < 9,
Qr I

where C' is a positive constant which does not depend on §. Therefore,
the right-hand side is (uniformly) bounded in L?(Qr) w.r.t. 6. Thus we
obtain (along suitable subsequence) that, Vus converges weakly to VKu
in L?(Qr), where we have used the uniqueness of the limit. Recall that, at
this point u > 0 is fixed. Let us now, applying the Aubin-Lions’ Theorem,
prove strong convergence for {us}s~o in L?(Qr). First, from (2.19) we have
(—=A)1=9)/2y5 = VHus in norm-L?(Qr), moreover due to (4.7), we obtain

[l s

Then, it is possible to select a subsequence, still denoted by {us}, converg-
ing weakly to u in L2((O,T);D((—A)(l_s)/Q)). Furthermore, from (4.7)-
(4.9) we have

Y=/ 25, :c)’ dxdt = //Q \VHus|*dadt < C.
T

T
| ovuly-say it < € (ol + 1), (4.17)

Thus, the right-hand side of (4.17) is (uniformly) bounded in L?((0,T); H~1(2))
w.r.t. d. Passing to a subsequence, it follows that dus converges weakly to
Opu in L2(0,T; H~1(2)). Then, applying the Aubin-Lions compactness The-
orem (see [12], Lemma 2.48) it follows that, us converges to u (along suitable
subsequence) strongly in L%(Qr) as § goes to zero, which is enough to show
that, d(us)VKus converges weakly to d(u)VKu as 6 — 0F. Therefore, the
equality (4.11) follows.
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2. In order to prove 0 < u(t,z) a.e in Qr and (4.12), we use respectively
the positivity of us and (4.5). Moreover, recall that us converges strong to u
in L2(Qr) and therefore (for a subsequence) u;s converges almost everywhere
to u in Qp. Then, passing to the limit in 0 < us and (4.5) as 6 — 0T, we
obtain the assertions.

3. To show (4.13). First, recall that us converges almost everywhere to
u in Qp, moreover ugs is bounded in L>®(Qr) w.r.t. ¢, then applying the
Dominated Convergence Theorem, it follows that

lim ug(t,x)dx = | u(t,x)dz,
Jim [ ustt.)dz = [ utt.o
for almost all ¢t € (0,7"). A similar result is obtained for ugs. Finally, passing
to the limit in (4.6) as § — 0T, we get (4.13).

4. To prove the first energy estimate (4.14), we pass to the limit in (4.7)
as & — 07. Due to us converges almost everywhere to u in Qp, and 7 is
a continuous function, it follows that n(us) converges almost everywhere to
n(u) in Q7. Moreover, us is bounded in L>®(2r) w.r.t. d, then for almost
all t € (0,T)

i [ (us®) do = [ atu(e) dz,

§—0t Jo Q

where we have used the Dominated Convergence Theorem. We can proceed
in a similar way as before for the sequence ug 5.

On the other hand, since VHus is bounded in L?(2) ( see (4.7) ), it is
possible to select a subsequence, still denoted by VHug converges weakly to
VHu in L*(Qr), which implies

t t
/ / |VHu|? dzdt’ < lim inf / / |VHus|? dzdt’
0 Ja 6—=0t Jo Ja

for almost all ¢ € (0,7). Also observe that the second integral in the left
hand side of (4.7) is positive for all § > 0, hence we throw it out. Therefore
passing to the limit in (4.7) as ¢ tends to zero, we obtain the assertion.

5. To show the second energy estimate (4.15), we pass to the limit in (4.8)
as d goes to zero. First, we have to study the convergence of each integral
involved in (4.8). One notes that, due to the continuity in L?(27) of the H
operator, and the strong convergence of ugs, we obtain Hugs converge strong
to Hu in L?(Q7). Consequently, it is possible to select a subsequence, still
denoted by Hus(t) such that, for almost all ¢ € (0,7)

6—0t

lim / |7—[u(;(t,x)|2dx:/ Hu(t, z)|? da.
0 Q

On the other hand, since VHus is bounded in L?(Q27) ( see (4.7) ), thus the
second integral in (4.8) tend to zero as § — 0T. Finally, the convergence of
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the third integral follows applying the same technique used in item 1. Then,
passing to the limit in (4.8) as  — 0", we obtain (4.15).

6. It remains to prove (4.16). To show that, we argue similarly as in the
proof of the item 1, so we pass to the limit in (4.9) as § — 0T, and the proof
is concluded. O

Remark 4.1. We remarks that, the function u, obtained in the previous
proposition, depend on the fized parameter p. From now on, for each p > 0
we write u, instead of u.

4.3 Existence of weak solution

In this section, we prove the existence of (weak) solution of the IBVP (1.1)
as given by the Definition 3.1.

Theorem 4.2. Let ug € L>®(S) be a non-negative function. Then, there
exists a weak solutionu € L*((0,T); D((—A)(lf‘s)/z)) NL>(Qr) of the IBVP
(1.1).

Proof. First, we consider the sequence {u,},>0, which satisfies for each p >

0, (4.11)—(4.16). Then, we proceed to pass to the limit in (4.11) as u — 07,
and conclude due to Equivalence Theorem 3.1 the solvability of the IBVP

(1.1).

From (4.12), it follows that {u,},>0 is (uniformly) bounded in L>(Qr).
Then, it is possible to select a subsequence, still denoted by {u,}, converging
weakly-* to w in L>°(2r), which is enough to pass to the limit in the first
integral in the left hand side of (4.11).

Now, let us consider the integral in the right hand side of (4.11), which
contains the product d(u,)VKu,. First, we recall that

n(A) = (A + p) (log(A+ p) —log(u)) =X (YA >0),

then from (4.13) and (4.14), we obtain for almost all ¢ € (0,7)

t
/ / \VHu,|* drdt +/ uy(t)log(uyu(t) + 1) dx
079 ¢ (4.18)
< [ w0+ loguo + ) d.
Q

where we have used that u [[log(p + u,) —log(p)] dz > 0 for all y > 0.
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Since f = fT — f~, where f* = max{=£f,0}, it follows from (4.18) that
t
/ / \VHu,|?* dedt + / u,, () log™ (uy,(t) + p) dx
0 JQ Q

< [ o+ ) ogtun + ) da+ [ (0108 (s (0) + )

<C,

where C' > 0 is a constant which does not depend on p, since u,, is bounded
in L>®(Qr) wart. p, and [, u,(t)log™ (u,(t) + p)dz is bounded w.r.t. pu
(small enough). Consequently, we have that VHu,, is (uniformly) bounded
in L2 (QT)

On the other hand, from (2.19) we have VKu, = H((—A)Y?*Hu,) in
norm-L?(Q7), hence from the continuity of the H operator, it follows that

// |VICuM\2dazdt§// \VHuy,|* dzdt.
QT QT

Therefore, VKu,, is (uniformly) bounded in L?*(Qr), and thus we obtain
(along suitable subsequence) that VKu,, converges weakly to Vu in L?(Qr).

We also need strong convergence for {u,},~0 in L?*(Qr). To show that,
we apply again the Aubin-Lions compactness Theorem. First, from (2.19)
we have (— A)(I*S)/Qu = VHu,, in morm-L?(Q7r), and thus from the bound-
edness of VHu,, in L?(Qr), we have

//\ u,(t,2)|* devdt < C.

Then, it is possible to select a subsequence, still denoted by {u,}, which
converges weakly to v in L? (O,T; D((—A)(l_s)/z)). Moreover, from (4.16)
with the boundedness of VKu,, in L?(Qr), and the uniform limitation of wu,,,
we have

T
/0 980+ gy < C (4.19)
Passing to a subsequence, we obtain that
dyuy, converges weakly to Gyu in L?(0,T; H™ ().

Applying the Aubin-Lions Compactness Theorem, we get that u, converges
strongly to u (along suitable sequence ) in L?(Qr). Consequently, we obtain
that d(u,)VKu, converges weakly to d(u)VKu as p — 07, which is to say,
we are ready to pass to the limit in (4.11) as u — 0" to get

/ /Q ] ult, 2)0pp(t, ) dedt — / /Q ) uVK(u)-Vedrdt+ /Q uo(2)p (0, z)dz = 0,

for all ¢ € C°((—00,T) x R™). According to the Equivalence Theorem 3.1,
we have obtained the solvability of the IVBP (1.1). O
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Corollary 4.1. The weak solution u of the IBVP (1.1) given by Theorem
4.2, satisfies:

(1) For almost allt € (0,T), we have

[u()]loo < lluofloc,  and (4.20)

/u(m,t)daz = / uo(z) dz. (4.21)
Q Q
Moreover, 0 < u(t,x) a.e. in (0,T) x Q.

(2) The first energy estimate: For almost all t € (0,T),

! 2 /
/0 /Q]V”Hu\ dxdt —i—/Qu(t)log(u(t)) dxg/uolog(uo) dx. (4.22)

Q

(3) The second energy estimate: For almost all 0 < t1 <ty < T,
1 b2 1
/ [Hu(ts2)|? dx—i—/ /u|VICu]2dwdt§ / |Hu(ty)|2da. (4.23)
2 Ja t Jo 2 Ja

Proof. The proof can be established following almost the same lines of items
(2)—(5) in the proof of Proposition 4.1. Therefore, we omit it here. O

Remark 4.2. The uniqueness question of week solutions to (1.1) remains
open. It seems that, even if to the Cauchy problem studied in [2]. Certainly,
this is one of the most important point to be considered in near future.
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Chapter 5

Appendix

5.1 Deformation

Let us fix here some notation and background used in the thesis. Following
[16], we first consider the notion of C'— (admissible) deformations, which
is used to give the correct notion of traces.

Definition 5.1. Let Q C R" be an open set. A C'—map ¥ : [0,1] x
0Q — Q is said a C'— admissible deformation, when satisfies the following
conditions:

(1) Forallr € 0Q, ¥(0,r) =r.

(2) The derivative of the map [0,1] > 7 — W(71,7) at T = 0 is not orthog-
onal to v(r), for each r € OS.

Moreover, for each 7 € [0, 1], we denote: ¥, the mapping from 99 to Q,
given by W, (r) := U(r,7); 02, = ¥.(99); v, the unit outward normal field
in 0. In particular, vo(z) = v(x) is the unit outward normal field in 0€2.

Remark 5.1. As mentioned in [16], it must be recognized that domains with
C' boundaries always have C'—admissible deformations. Since in our case
O is C%, it is enough to take W(r,r) = v — etv(r) for sufficiently small
€ > 0. Therefore, under the above conditions, we just call through the paper:
C'—deformations instead of C'—admissible deformations.

Now, we define a level set function associated with the deformation W.
To begin, let  C R™ be an open set with (at least) C! boundary, and
assume that U is a C'— deformation. Then, for each z € 02 there exists
a neighbourhood W of = in R”?, an open set U C R ! and a C! dif-
feomorphism mapping ¢ : U — 9Q N W. On the other hand, we define
¥ :[0,1] xU — Q by
¥(7y) = ¥(7,((y)),
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which is a C! function. Moreover the Jacobian of v in (0,y), satisfies

JY(0,y) = J[C](y) [0-¥(0,((y)) - v({(y))] >0

for all y € U. Then, applying the Inverse Function Theorem and passing to
a smaller neighbourhood if necessary (still denoted by U), there exists g > 0
such that, the function v : [0, 0) x U — Q is a C' diffeomorphism onto its
image.

Since 0f) is compact, we can find finitely many points x; € 02, cor-
responding sets W; C R"; U; € R"! and functions v; € CY(U;) (i =
1,---,m), such that 9Q C U™, W; and

v Uy — 0Q N W;.
Moreover, there exit g; > 0, (i = 1,...,m), such that, ¥; : [0, 0;) x U; — Q
is a O diffeomorphism onto its image, where (7, y) := ¥ (7, v (y)).

Now, we consider ¢ = min{g;; ¢ = 1,--- ,m} and V; := ¥([0, 0) x v;(U;)).
Define h; : V; — [0,0), as follow hi(z) := w1 o ¢; }(z), for z € Vi, where
7 : R x R*"! - R, given by 7(a,b) = a.

In particular, if z € 9Q, NV, we obtain that h;(x) = 7. Due to the
function v; being a C' diffeomorphism, we can see that the function h; is
a C! function. Then, we define the level set function associated with the
deformation W, that is to say, the function

m

h:lJvi—= 100
=1

by setting h(z) = h;i(z), if z € V;, which is clearly a C' function. Without
loss of generality, we may assume p = 1. Moreover, since the function ; is
a C! diffeomorphism, we have that Vh(z) # 0 for all z € |JI2, V;, and also
Vh(r) is parallel to v,(r) on 0€2;.

To follow, we define some auxiliary functions and their respective prop-
erties, which are important to show existence of solutions of the IBPV (1.1).

1. Let p > 0 be sufficiently small, and define

{ h(z), ifzeq,

sle) = h(z), if z € R\ Q.

2. For each k € N, and all x € R™, define & by

&k(x) :=1—exp(—k s(x)). (5.1)
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Lemma 5.1. Let Q C R™ be an open bounded domain with C? boundary.
Then, it follows that:

1. The function s(x) is Lipschitz continuous in R™, and C' on the closure
of {x € R™: |s(z)| < p}.

2. The sequence {&} satisfies

lim /|1§k|2dx:0, and  lim /|V§k|2dx:0. (5.2)
Q k—+o0 [¢)

k——+o0

Proof. See Malek, Necas, Rokyta and Ruzicka [12] p.129. O

Finally, let us consider the following approching sequences.
Choose a non-negative function v € C!(R), with support contained in
[0, 1], such that, [~(¢t)dt = 1. Then, we set for j € N

5,(t) = 4(jt),  Hy(t) = /0 5(s) ds,

hence for each j > 1, H}(t) = d;(t). Clearly, the sequence {H} converges as
J — oo to the Dirac §-measure in D'(R), while the sequence {H;} converges
pointwise to the Heaviside function

1, ift>0,
H(t) = .
0, ift<0.

5.2 Interpolation spaces: J-method

We recall the basic definitions and results about interpolation between Ba-
nach spaces, following Adams [1] Chapter 7.

Let Xo, X1 be Banach spaces each of which is (continuously) imbedded in
a Hausdorff topological vector space £, and whose intersection is nontrivial.

The intersection Xy N X; and the algebraic sum Xy + X1, are themselves
Banach spaces with respect to the norms

[ullxonx: = max{{lullxo, [[ullx,}

HUHX(H_Xl = inf{Hu()HXO + HU1||X1 ‘ u = ug+ u; with ug € Xo, ui € Xl}.

Define moreover the space (Bochner integral)

dt
Le:=rt <(0, +00); < Xo+ X1> forany q > 1.
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The J-method. Define the J(¢,u) — norm by
J(t;u) = max {|[ullxo, tllullx, } - (5-3)

The J-norm is clearly equivalent to |lul|x,nx,- f0<#<land1<g<oo
we denote by
Xo,g = [Xo, X1o,q

the space of all u € Xy + X7 such that

u= [T

for some f € L! having values in Xy N X1, and such that the function

Y (O
t? *

In the case ¢ = 2, we will simplify the notation as follows:

Xg,g = [XOaXl]G,Q = [X(],Xl]g = Xg. (54)

Now, we enunciate a Theorem, which shows that Xy , is non-trivial Ba-
nach space. The Theorem is called J-Method

Theorem 5.1 ( The J-Method ). If either 1 < g < oo and 0 < § <1 or
¢q=1and0<60 <1, then Xg 4= [Xo,X1]o,q s a non-trivial Banach space
with the norm

lullxo, = iut WAlie = int (7 (0 r0)"§)" ira<o

fes(u) feS(u

sw={rettiu [ r0%}

t

where

Furthermore,
[ullxonx, < llullogs < llullxo+x;

so that Xo N X1 — [Xo, X1]e,q — Xo + X1 with continuous injections, so
that [Xo, X1],q is an intermediate space between Xo and X;.

Proof. This is Theorem. 7.13 of Adams [1], proof at p. 211. O

We are interested in a discrete version of the above theorem, but in a
slightly more general form than the one given in Theorem 7.14 of [1]
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Theorem 5.2 ( The Discrete version of the J-method ). Let u be an in-
creasing sequence 0 < py < pgr1 — 00, such that 0 < ppiq/pur < Ag < 00.
Let either 1l <qg< oo and0< 0 <1lorg=1and0<0<1. Then a func-
tion u € Xo + X1 belongs to Xg 4 = [Xo, X1]a,q if and only if u =", ug,
where the series converges in Xg + X1 , and the sequence B

Uy = 11, T (i, uge) € C4(N).

In this case, the norm |lul|x,  , is equivalent to

0.0,00 = 10f $ |Uklleaqrey | w =) u
k>0

[l

Proof. The proof of this Theorem could be found it in M. Bonforte, Y. Sire,
L. Vazquez [15] p. 37. O

5.3 Area and Coarea Formulas

In this section, we recall the basic definitions to enunciate the area and
coarea formulas, following Evans and Gariepy [7] Chapter 3.

Here, we consider f : R™ — R™ a Lipschitz continuous mappings
Definition 5.2. Let Q2 C R™.

(1) A function f:Q — R™ is called Lipschitz continuous provided

[f(x) = f(y)] < Clo —y],

for some constant C and all x,y € A.

(2) A function f : Q — R™ is called locally Lipschitz continuous if for
each compact K C €, there exists a constant Ck such that

[f(@) = f(y)] < Cklz —yl,
forall xz,y € K.

Now, we enunciate Rademacher’s Theorem, which say that a Lipschitz
continuous function is differentiable £L"-a.e.

Theorem 5.3 (Rademacher’s Theorem). Assume that f : R — R™ is a
locally Lipschitz continuous function. Then f is differentiable L™ — a.e.

Proof. See Evans and Gariepy [7] p 103. O
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Thank to Rademacher’s Theorem, we can define the Jacobian of Lipschitz
continuous function f : R™ — R™. Indeed, by Theorem 5.3, we obtain that f
is differentiable L™-a.e., and therefore D f(x) exists, and can be regarded as
a linear mapping from R” into R™, for £L"-a.e. x € R™. Then the following
definition make sense.

Definition 5.3. Assume f : R™ — R™ s a Lipschitz continuous map

(1) If n < m, we define the Jacobian of f by

T () = \/det (IDf (2)]*[Df (x)])

(2) If n > m, we define the Jacobian of f by

T () = \/det (Df (@)][Df ()]")

where [D f(x)]* is the adjoint of D f(x).

Now, we are ready to enunciate the Area Formula and Coarea Formula
for Lipschitz function.
First we start with the Area Formula and its extension, as follow

Theorem 5.4 (Area formula). Let f : R™ — R™ be a Lipschitz continuous,
with n < m. Then, for any L™-measurable set Q& C R™, we have

(1) f(82) is H™-measurable.

(2) The mapping y — H (N f~Hy}) is H"-measurable on R™ and
[r@ia= [ w@ortphare. 69

where the mapping y — H° (Q N f_l{y}) 1s called multiplicity function.
Proof. See Evans and Gariepy [7] p 119. O

Observe that (5.5) can be rewrite as follows

kh@ﬁjf@ﬁdrzi/ S Xofs) §du"(y),

R " \eef1w)

where Xq is the characteristic function of 2. The next corollary generalize

the Area Formula if we change X for any g : R" — R, L"-summable
function.
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Corollary 5.1 (Changing variables). Let f : R™ — R™ be a Lipschitz
continuous, n < m. Then for each L™-summable function g : R™ — R,

[ s@it@ds= [ 3 gla) panrio). (5.6)

zef~1(y)
Proof. See Evans and Gariepy [7] p 122. O
Finally we enunciate the Coarea Formula and its extension. we have

Theorem 5.5 (Coarea formula). . Let f : R™ — R™ be a Lipschitz contin-
wous, n > m. Then, for any L™ -measurable set 2 C R™, we have

(1) QN f~Hy} is H" ™ -measurable for L™-a.e. y.

(2) The mapping y — H" ™ (N f~Hy}) is H"-measurable on R™ and
[ar@= [ wor@ariypaee.  60)
Q m

Proof. See Evans and Gariepy [7] p 134. O

Observe that (5.7) can be rewrite as follows

- Xa(z)J f(x)de = /m {/fl{y} ng’r’-[”_m} dy,

where Xq is the characteristic function of 2. The next corollary generalize
the Coarea Formula if we change X for any g : R" — R, £"-summable
function.

Corollary 5.2 (Integration over level sets). Let f : R™ — R™ be a Lipschitz,
n > m. Then for each L™-summable function g : R™ — R,

(1) glg-1gyy is H'™™ summable for L™-a.c. y, and

(2)
/n g(x)J f(x)dx = /m {/fl{y}gdH"_m} dy.

Proof. See Evans and Gariepy [7] p 139. O
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5.4 Aubin-Lions’s Theorem

In this section, we recall the basic definitions to enunciate Aubin-Lions The-
orem, following Malek, Necas, Rokyta and Ruzicka [12] Chapter 1.

Let X, Y be two Banach spaces equipped with the norms ||| x and |- ||y

Definition 5.4. Let X and Y be Banach spaces, X C'Y. We say that X
is (continuously) imbedded into Y, written

X =Y,

if only if there exists ¢ > 0 such that ||z|ly < c||z||x, for allx € X.

Definition 5.5. Let X and Y be Banach spaces, X C'Y. We say that X
1s compactly imbedded into Y, written

X =Y,

provided
(1) X =Y.

(2) The identity map I : X — Y is compact, i.e. I(B) is compact in'Y
for every bounded subset B of X.

Let X be a Banach space and T' > 0. The space LP((0,7); X),1 <p < oo
we denote the space of all measurable functions v : I — X for which the
norm

T 1/p
Hu||Lp<<o,T>,X):{ / Hu(t)ﬂ@%dt} Cpe<oo

or

[ull Lo (0,7),x) = ess sup |lu(t)|x, p= o0,
te(0,T)

respectively, is finite. That space are called Bochner spaces. Now we enun-
ciate the Aubin-Lions’s Theorem.

Theorem 5.6 (Aubin-Lions). Let 1 < a, f < oco. Let X be a Banach
space, and let Xy, X1 be separable and reflexive Banach spaces. Provided
that Xg —— X — X1 we have

{vermixly e .1rx) oo 101,

Proof. See Mélek, Necas, Rokyta and Ruzicka [12] p.36. O
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