COMPARISON OF
TWO SOLUTION CONCEPTS FOR
FORWARD-BACKWARD DIFFUSION

Dirk Horstmann, Ben Schweizer

Department of Mathematics Preprint No. 2005-10
University of Basel July 05
Rheinsprung 21

CH - 4051 Basel
Switzerland www.math.unibas.ch




Comparison of two solution concepts for

forward-backward diffusion

Dirk Horstmann ! & Ben Schweizer 2

August 1, 2005

Abstract: We consider a nonlinear one-dimensional scalar equa-
tion of diffusion type in which, depending on the gradient of the
solution, the diffusion coefficient may be positive or negative. We
compare two concepts of Young measure solutions which are based
on different methods to construct approximate solutions; for the
SP-solution one uses a singular perturbation of the equations, for
the EM-solution one uses a time-discrete scheme of succesive energy
minimization. We show that the two concepts yield different solu-
tions in general, that the SP-solution can recover classical solutions
where the EM-solution fails to do so, and that the second concept is
more stable under perturbations of the initial values. We character-
ize the EM-solution with a free boundary problem and determine
the long-time behavior of solutions.

Keywords: Forward-backward parabolic equations, Young-measure
solutions, free boundary problems

1 Introduction

Equations with forward-backward diffusion were studied for many reasons
in the last years, among the applications are image enhancement processes
and population dynamics. Concerning the latter one either follows the cell
potential approach or considers the parabolic limit of random walks on a
lattice to derive density dependent models of population dynamics of the
form

Ou=V-q(Vu)+ f(u)in (0,7 x Q, (1.1)
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or

Ou = AQ (u) + f(u) in (0,T) x Q, (1.2)

see for instance [1, 2, 4]. Depending on ¢(-) or Q(-), the equations may be of
forward-backward type, see [8, 11].
For image enhancement processes Perona and Malik proposed in [12] the
equation
Ou =V - (¢(|Vu]) Vu) in (0,7) x Q2 (1.3)

with a diffusion function ¢(-) that changes sign as a scheme for denoising
an initial picture ug(-). Numerical computations have shown that (1.3) can
produce the desired effect, that is, u(7,-) provides a sharper image than
Uo()

Despite its importance in applications, the theory of forward-backward
diffusion is not yet fully developed. For studies from the theoretical point of
view we refer to [3, 6, 7, 8,9, 10, 11, 13, 14] and the references therein. In
general, one cannot expect the uniqueness of solutions as it was demonstrated
for Q = [0,1] in [6, 7] for a piecewise linear heat flux q(s) - s, decreasing on
the interval [a,b] C , and homogeneous Neumann boundary conditions. It
was shown that in this case a continuum of solutions exists for finite time
satisfying (1.3) weakly in the sense of L2-solutions.

Furthermore, for general initial data we cannot expect the existence of
classical solutions as was shown with an example in [10].

A positive result is the following maximum principle [9, 14]: Suppose that
g(s)s > 0 for all s € R and that u is a Lipschitz continuous (weak) solution
to (1.3) equipped with either no-flux or homogeneous Dirichlet boundary
conditions. Then, for every p € [2, c0], there holds

[t )[|r@) < [luo()l]Lr()-

In this work we study backward diffusion in the form
Ou =V - q(Vu). (1.4)

A solution concept which is capable to provide existence and uniqueness is
that of Young measure solutions, which we will describe in some detail below.
Two different methods were employed to show the existence of a Young
measure solution. Slemrod used in [13] a regularized version of equation (1.4)
to construct a sequence of approximate solutions, and defines a generalized
solution as the limit of such sequences. He justifies this method as being the
physical relevant approximation with a vanishing viscosity. In the following
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we refer to this solution as the SP-solution (for ’singular perturbation’; see
Definition 1). Another concept was introduced by Demoulini in [3]. She
considered a time discretization and an implicite scheme in which, in each
time step, an energy is minimized. The limit of such approximate solutions
is again a Young measure solution and we refer to it as the EM-solution (for
‘energy minimization’, see Definition 1).

Our main contributions are as follows. We first note that the two concept
provide different solutions in general (Observation A). This is a consequence
of the following two facts. 1) The SP-solution coincides with the classical
solution if no backward diffusion is encountered. 2) The EM-solution is
characterized by a free boundary problem in which all gradients of non-
optimal energy are avoided (Theorem 1). The solutions are different because
the region with backward diffusion (s_, s, ) is strictly contained in the set of
non-optimal gradients, (z_, zy).

The characterization of the EM-solution with a free boundary problem
also allows to characterize the long-time behavior of solutions. We further-
more note that, compared with the SP-solution approach, the EM-solution
concept is more stable. Indeed, if we consider initial data for which the two
solutions do not coincide, we find small perturbations of the initial values
such that the corresponding SP-solutions are close to the EM-solution. In
Theorem 3 we construct a sequence of initial values uj converging to the
initial values ug uniformly for 6 — 0, with the property that the correspond-
ing SP-solutions u’ fail to approximate the SP-solution to u, and, instead,
converge to the EM-solution to wu.

Figure 1: Possible shape of the functions ®(s) and ¢(s). Note that ® may
have only one local minimum in which case ¢ changes sign only once.

We next want to fix the notations for this paper, the boundary conditions
and the constitutive functions. We consider a potential ® : R — R with at
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least one local minimum and two turning points si, and ¢ = V& = & with
two local extrema, one maximum at s_ and one minimum at s,. We study
(1.4) on space-time cylinders Qr := (0,7") x Q2 with initial condition u(0) = ug
and homogeneous Dirichlet boundary conditions on (0,7) x 9€2. We are only
considering the one-dimensional case and may therefore write (1.4) also as

O = 0,q(0,u) = ¢ (0pu)0?u.

In particular, the equation exhibits backward diffusion for s_ < d,u < s,.

We consider the spatial domain z € Q := (0, L), a time-interval (0,7),
and functions v : Qr — R living on Qp := (0,7) x (0, L). The Dirichlet
boundary condition thus reads u(0,-) =0 = u(L,-) on (0,7"). On the initial
values ug we always assume u(0) = 0 = wuo(L), for the construction of SP-
solutions we demand additionally uy € C%([0, L]) and Aug(0) = 0 = Aug(L).
On ® and ¢ = @' we always assume ¢ € C1}(R) and

s_ < s, are the unique local extrema of ¢, (1.5)

lim ﬂ exist, and lim (s)

— 7 exist and are positive. 1.6
R NTENR) SR T o) P (16)

We will exploit the Maxwell construction. The convex envelope ®** of the
potential ® coincides with ® outside some interval (z_, z, ), in the interval
[2_, z4] the function ®** is affine. We have thus defined points z_ < s_ <
sy < 24, and can use ¢** = (®**)" and the constant slope ¢* = ¢**|;,_.,) in
the following.

Figure 2: Left: ®(s) and its convexification ®**(s). Right: corresponding
function ¢ and ¢**. Marked is the interval (z_,s_) where g # ¢** although
the equation exhibits forward diffusion.
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1.1 Young measure solutions

Since ¢'(0,u) can be negative, equation (1.4) does not admit classical solu-
tions in general. Slemrod constructed in [13] Young measure solutions as
follows. He considers the finite viscosity approximation

ot = 0, [q(a:cua)] - 528;1'“87 (17)

which is a semilinear parabolic equation. For all initial values uy as above,
this equation has, locally in time, a solution u°, in the one-dimensional case
the solution can be extended globally in time. The limit

u(t,z) = lin%ue(t,x) a.e. in Qp (1.8)

together with the Young measure v, , generated by d,u® can be shown to be
a Young measure solution, the SP-solution. We next give the definitions for
Young measure solutions. We write Prob(R) for the space of all probability
measures on R. A measure p € Prob(R) can be identified with a linear func-
tional u € Cyh(R,R)". For a function g € Cyp(R,R) we write the application
as

(1,g) == / 9(N) du(\).

For technical reasons we introduce the set
EX(R) := { e C(R): lim ﬂ exists}.
0( ) ¥ ( ) la|—o0 (1 + |a‘2>

A measure p € Prob(R), which is additionally contained in the dual £Z(R)’
(for instance because it has compact support), can be applied in particular
to idg, ¢, and idg - ¢.

Definition 1. A pair (u,v) is called a Young measure solution (YM-solution)
to equation (1.4) if u € HY(Qr) and v : Q7 — Prob(R) N EZ(R)’ satisfy

Ou =V -q in the sense of distributions with (1.9)
Q(twr) = <Vt,.’E7 Q> ) (110)
Vu(t,z) = (Ve idr)  for a.e. (t,x) € Q. (1.11)

Furthermore, we demand that u satisfies the initial and boundary conditions
in the sense of traces.

1. A YM-solution (u,v) is called an SP-solution to equation (1.4) if for
a sequence € — 0 and the corresponding sequence of solutions u. to
equation (1.7) the function u is the limit a.e. of u. and v is the Young
measure generated by O u..
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2. A YM-solution (u,v) is called an EM-solution to equation (1.4), if it
satisfies

Ve @) = (Wi, q)  for a.e. (t,x) € Qr, (1.12)
(Via,1dr - ¢) = (Wi, idr) - (U0, ¢7)  forace. (t,2) € Qp. (1.13)

Demoulini calls (1.12) and (1.13) the independence properties. They are
satisfied e.g. if v, is, at every point (¢, z), either a Dirac mass of the form
Vg = 0 with s & [2_,24], or of the form v, = X6, + (1 — A)d,, with
A € [0, 1]. The interpretation of such a measure is that either u is a function
with derivative s, or u with slope Az_ + (1 — \)z; represents the limit of
functions with fine oscillations between the derivatives z_ and z,.

1.2 The results of S. Demoulini and M. Slemrod

The existence of a SP-solution is established under quite general assumptions
in [13], which are formulated for general space dimension.

(S1) s-q(s) >0,and ¢ = V& : RV — RY for & € C1(RY),
(S2) ¢ is a continuous mapping RY — R satisfying

lg(s)| < cr(T+[s]7), 1<y <2
cals]? — ¢ < ®(s) for all s € R,

where c¢1, c9, c3 are positive constants,
(S3) {se RN |s-q(s) =0} C{s e RN | |s| < pg} for some py > 0.

We note that our assumptions on ¢ imply (S2) and (S3), and that we do not
assume (S1). The main result of [13] is the existence of an SP-solution in
one space dimension under assumptions (S1)-(S3).

Besides the existence, Slemrod proves some results on the asymptotic
behavior of the SP-solutions, for example that for the homogeneous Dirichlet
problem the w-limit set for the initial data wug is the singleton {0}, and that
the SP-Solution converges weakly to 0 as t — oo in H{(Q), if ker{s-q(s)} :=
{seRY | s-q(s) =0} C (—00,0] or ker(q) C [0, 0).

Demoulini’s assumptions on ¢ in [3] are more restrictive as regards the
asymptotic behavior of ¢ and ®; the assumptions coincide with (1.6) in the
one-dimensional case.

In [3] the existence of an EM-solutions is shown. Furthermore, it is shown
that the u-part of the EM-solution is unique. The proof consists in making
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rigorous the following calculation. For two solutions (u,7) with ¢ = (7, q),
and (a, 7) with ¢ = (7, ¢) we multiply 0;(z — @) = V - (¢ — ¢) with @ — @. On
the right hand side appears

/ (@—q) - V(a—a)

/ / GO o (M) d1s (Aa) — / / O A 70 (M) 0 (M)

QT R2 QT R2

/ / )\2 )\1 dl/tx )\1 dl/tx )\2 + / q )\1 )\2 dl/tx )\ )dﬁt@()\g)
QT R2 QT R2

/Q /R2 (A1) = ¢ (A)] - (A = Ag) A (M) diy 2 (Ag) >

where we use first (1.12) and then (1.13) in the second equality. The inequal-
ity in the last line is due to the convexity of ®**. The calculation implies

that
T

_//at(a_a)-(a—a)dxdtzo,

0 Q
and thus

(T, ) = (T, Ir2e) < l[to(-) = to(-)||z2)
for all T'> 0, and in particular the uniqueness of solutions.

As we have seen, the uniqueness follows essentially from equations (1.12)
and (1.13), which have not to be fulfilled by SP-solutions. In fact, no unique-
ness result is known for the SP-solution. Demoulini also proves results con-
cerning the long time behaviour of solutions. She shows that the w-limit
set of every EM-solution is a singleton {z}, and that the EM-solution con-
verges weakly in H*() and strongly in L?*() towards the unique function
z € H}(Q) as t — oo, where the equilibrium solution z is a measure valued
solution of the steady-state problem in H~(Q2 x RT).

With this work we explicitely calculate the nontrivial singleton z in the
one-dimensional case under general assumptions on uy.

2 Main results

Our first aim is to demonstrate that the SP-solution may in fact differ from
the EM-solution. One difference of the two concepts lies in the method how
gradients in the intervals (z_, s_) and (s, z) are treated. For such gradients
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the equation has forward character, since ¢’ is positive. Consequently, for the
SP-solution, we approximate a parabolic problem with singular perturbations
and will recover the classical solution of the parabolic problem. In contrast,
a solution satisfying (1.12) and (1.13) must avoid gradients in (z_, zy). The
idea is that the function is replaced by a fine mixture of gradients in {z.},
and the evolution equation is no longer the original parabolic problem.

Observation A. Assume z_ < 0 < s_ and consider initial values uyg €
H*(Q) on Q = (0, L) satisfying ug = Aug = 0 on 9Q and |0,ue| < m =
min{|z—|,|s-|}. Then, for any T > 0, there exists a classical solution u,
to equation (1.4) on [0,T). There exists Ty > 0 such that the SP-solution
coincides with the classical solution u. on the time interval [0,Tp). Instead,
the EM-solution is given by the time-independent function

u(t,z) =up(z) Vte[0,T],z¢€]0,L].

Proof. The results concerning the classical solution and the SP-solution re-
gard classical solution concepts for forward parabolic equations and are
shown in the Appendix.

Concerning the second part of the observation we have to show that the
time-independent function ug is an EM-solution i.e. that (1.9)—(1.13) are
satisfied for u(t,z) = ug(x). We define o : (0, L) — [0, 1] as the fraction of
points where gradient z_ is used, and can then define v.

o(x)z— + (1 —o(2))zy = Opup(x), 11y :=o0(x)0, + (1 —o0(x))d,,.
The definition of v is made in order to match (1.11). Equation (1.10) holds
by definition for

qt, x) = (Ve q) = o(@)q(z-) + (1 = o(x))q(zy) = ¢

We find that ¢ is independent of z. Since u is independent of ¢, there holds
Oyu = 0 = 0,q, which is (1.9). We conclude by calculating the independence
properties for p = ¢**

y=op(z-) + (L= 0)p(z4) = 0q(z-) + (1 = 0)q(24) = (Vi, @),
(Vi tdg - p) = 02-p(2-) + (1 = 0)z1p(24) = 02-¢" + (1 — 0))2:.q",
(Ut idg) = 02 + (1 — 0) 24,
(Via,p) = op(z-) + (L —0o)p(z4) = ¢

<Vt,m7p

Therefore (1.12) and (1.13) are satisfied and u(t, ) = ug(+) is the EM-solution.
U
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We remark that the assumption |0,uo| < m := min{|z_|, |s_|} is only
needed for the statement about the EM-solutions. In fact, the assertion on
the EM-solution in Observation A is a special case of the following result.

Theorem 1 (Characterization of the EM-solution). Let the initial values
ug € C*(Q) satisfy homogeneous Dirichlet boundary conditions and

Opug > zy in [0, 27),
Opttg € (2, 21) in (1, x2),
Optig < z_ in (xq, L.

Then there exists T > 0 such that the EM-solution on (0,T) is given by the
unique solution of the following free boundary problem (P).
T

Problem (P): Find u € C(Q x [0,T],R) N L?((0,T), H*(Q,R)) with
uw(t,0) = 0 = w(t,L), and monotone X;,X, € C([0,7T],[0,L]) N
WH((0,T),R), X, non-decreasing and Xo non-increasing, such that

X1(0) = 21, X3(0) = o, (2.1)
Owu(t,-) =0 in (X1(t), Xa(t)), (2.2)
Oru(t, ) = 0x[q(0zu)] in (0, L) \ (X1(t), Xa(t)), (2.3)
Opu(t, X1(t) —e) — 24, Opu(t, Xo(t) +¢) = 2—,  fore\,0. (2.4)

We will construct classical solutions to these equations. Uniqueness holds

on the larger class of weak solutions since it is a consequence of the uniqueness

result for EM-solutions. To write (2.3) and (2.4) in a weak form one demands
(written for the left interval)

//Xl(t“@ /TUO(Xl(t))q)(t,X1(t))0tX1(t)dt

_ _/0 /Oxl(t q(0pu) - 9, + /OT ¢ O(t, X1 (1) VO € CZ((0,T) x (0,00)).

In fact, the boundary condition (2.4) should be understood as the condition
of a continuous flux function. The jump of the effective flux ¢** vanishes,

[q**(axu(ta ))] =01in X1,2(t)'

The characterization of EM-solutions in Theorem 1 allows to study the
long-time behavior of solutions.

Theorem 2 (Asymptotic behavior of the EM-solution). Let the initial values
ug € C*(Q) be as in Theorem 1 with 2 < 0 < z,. Then we can characterize
the long time behavior of EM-solutions.
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Figure 3: Evolution of the free boundary according to Theorem 2.

1. If up(§) < min{z, & 2_ (& — L)} for some & € (0,L), then the EM-
solution u exists for all times and is characerized for all times by prob-
lem (P). For all x € [0, L] we find

u(z,t) — min{ug(x), z1x,z_ (x — L)} fort — oo.

2. If up(§) < min{z,&,2- (€= L)} for all € € (0,L), and ug < 0 on
(0, 1) U (z9, L), then the EM-solution is characterized by problem (P)
on an interval (0,T") for some T € (0, 00|, and by the single free bound-
ary problem (P') of page 20 on (T, 00). For all x € [0, L] there holds

u(z,t) — min{z,z,z_ (x — L)} fort — oc.

We refer to Remark 1 on page 22 for comments on the case sgn(z_) =
sgn(zy).

The next theorem shows an instability property in the SP-solution con-
cept. To be precise, we show that an arbitrary small perturbation of the
initial values may lead to a very different solution.

Theorem 3 (Discontinuous dependence of the SP-solution). We study the
case z_ < 0 < z, and initial values ug € C1(Q) with z_ < dyug < zy satisfy-
ing the homogeneous Dirichlet condition. We use the constant continuation

ugnm(x,t) = uo(z), which is the EM-solution to the problem by Observation
A.

There exists a sequence of perturbations ul € C*(Q) of the initial values,
lug — ol — 0 for § — 0,
such that the corresponding SP-solutions uSp : Q x [0, T] — R satisfy

ulp(t,-) — ugy in L*(Q) for & — 0. (2.5)
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The theorem has a direct geometric interpretation. The initial values
have gradients that are not optimal in the following sense: we find piecewise
affine functions with the same global shape which use only gradients, that
are energetically favored (compare figure 2). The modified initial values are
in the vicinity of a minimum of the energy landscape, and the corresponding
time-dependent solutions cannot escape from the minimum.

Uo
|

NN x

Figure 4: Tllustration of Theorem 3 and its proof: Initial data ug and an L™
approximation .

Remarks on the higher dimensional case

Observation A and Theorem 3 concern the case of initial values with small
gradients and carry over to the higher dimensional case. We recall that in the
n-dimensional case one considers ¢ : R” — R with ¢ := V& : R" — R" and
the equation dyu(z) = V - [¢(Vu(x))] and refer to [3] for precise assumptions
on & and existence and uniqueness results for the EM-solution. As in the
one-dimensional case, we denote by ®** the convexification of ® and define
the convex set

D= {v e R"|®(v) £ & (v)}.

Observation A in n dimensions reads as follows. Denote by
F:={v e R"| D*®(v) positive definite }

the collection of gradients that generate forward diffusion. In general, the set
F'N D is non-empty, hence there may be forward diffusion with non-optimal
gradients. Let us assume that the ball B,.(0) € R™ with r > 0 is contained in
F N D and that the initial values ug € H*(Q2) and Ay satisfy homogeneous
Dirichlet conditions and |Vug(z)| < r for almost all x € . Then the EM-
solution is the time-independent function ugn(t,z) = wo(z). Instead, the
SP-solution, if it exists, coincides with the classical solution of the forward
problem.



12 D. Horstmann & B. Schweizer

Concerning Theorem 3 in n dimensions we assume that the initial values
ug € CH(Q) satisfy homogeneous Dirichlet conditions and Vug(z) € D for
all x € Q. Then the EM-solution to these initial values is again the constant
function ugp(t,x) = up(x). On the other hand, there exists a sequence
ud — wup in L™ as in Theorem 3 satisfying (2.5) for every corresponding
sequence of SP-solutions.

The proofs for the described generalizations are straightforward adapta-
tions of the one-dimensional case. The existence of the classical solution and
the convergence of the e-solutions are as in the appendix with the exception
that one has to assume the existence of the SP-solution as this result is not
available in higher space dimensions. The calculation for the generalization
of Theorem 3 is identical to that in the one-dimensional case starting on
page 23. One has to approximate uo by a function u$ with gradient almost
everywhere in 0D.

A challenging problem is to generalize Theorem 1 to n space dimensions,
i.e. to characterize the EM-solution with a free boundary problem.

3 Proofs

Proof of Theorem 1. The first part of the proof consists in checking that
every solution (Xi, Xy, u) of the free boundary problem (2.1)-(2.4) provides
an EM-solution. Indeed, we may set ¥, := (X;(t), X2(¢)) and

Vg =

)

_Jod.  +(1—=0)0,, forxeX,du(tr)=o(x)z + (1 o))z,
08, u(tx) else.

Then, with

qt,2) = (Ve q) = q(Opu(t, 7)) else,

{q* =q(z_) =q(zy) for v € ¥4,
one checks that (1.9)-(1.13) are satisfied.

The second part of the proof consists in verifying that the free boundary
problem has a solution, at least locally in time. This is shown in Lemma
2, assertion 1. Note that the uniqueness result for Young measure solutions

yields also the uniqueness of solutions to the free boundary value problem.
]

Our next aim is to prove the existence result for the free boundary prob-
lem which will be done with methods similar to those developed in [5]. To
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this end we first note that the problem can be treated with the same methods

n (0, X,(¢)) and on (X»(t), L), we thus restrict ourselves to the existence
proof on a single interval (0, X(¢)). We write the problem with zq = xy,
z = zy, a(t,x) = ¢ (0yu(t,z)), and tg(x) = up(x). We search for strong
solutions, i.e. for (u, X) satisfying

( X(-) € C°([0,T],R),0 < §,X € L'((0,T)),
X (0) = xy,
u(t,-) € H*((0, X (¢)), R) bounded, uniformly in ¢,
u(0, +) = uy,
(Pu) O =ad?uon | J {t} x (0,X(t)),
te(0,T)
u(t,0) =0 Vi,
u(t, X(t)) = ao(X(t)) ¥,
 Opu(t, X (1) =2z Vit

The solvability of this system provides the solvability of the free boundary
problem (P). We will construct solutions (u, X') of the above system by inte-
grating solutions (v, X) of the subsequent system, which is formally otained
by introducing v := d,u — z, and by setting vy := vy := Jyuy — 2.

A critical quantity in the problem is the boundary datum 5. While the
initial values vy must be non-negative on (0, zy) in order to apply a maximum
principle, we wish to have the datum vy, which determines the evolution of
the free boundary, strictly negative in an interval on (zg,z¢ + Az). We
therefore distinguish the two functions. Thus we can approximate the initial
datum 9y with a sequence of functions 7 satisfying o5 < —e. We refer to the
following problem for (v, X') as problem (P%).

( X(-) € C°([0,T],R),0 < 8, X € L'((0,7)),
X (0) = zo,
v(t,-) € H'((0, X (1)), R) bounded, uniformly in ¢,
v(0, ) = v,
(P) O = 0 (adyv) on | {t} x (0, X (1)),

te(0,T)
0,v(t,0) =0 Vi,
v(t, X(t)) =0 WVt

O (t, X (1)) = ——

ot X)) X ) aX () v
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The last equation is understood in the weak sense as the natural Neumann
condition. To be precise, we demand that

X(t) X(1)
8t/0 v(t,x)p(z)de = — /0 a(t, x)0v(t, x)0pp(z) da
+ 0 X (1) 05(X (1)) p(X (1))

in the distributional sense on (0,7 for all ¢ € C}([0, ), R).

In order to make clear the connection between the two problems, let us
consider a classical solution v® of (PZ). We can define a function u®(¢,z) :=
Jo [0°(t, s) + z] ds and calculate

(3.1)

u®(0,7) = /m[vo(t )+ 2] = up(x), u°(t,0) =0,

Owus(t, x) / Oe(t,-) = a(t, )00 (t, x) = a(t, 2)0*us(t, x),
O, ut(t, X (t)) = v°(t, X(t)) + z = 2.

For the remaining equality we formally differentiate the values at the free
boundary with respect to time,

d d d (X0
GULXW) = ZEX@+ 5 [ s

= [z+0v°(t, X(1)] 0 X () + /X(t) Ov°(t, s) ds
=20, X(t) + a(t, X (£))0,0°(t, X (t)) = [z + 05(X ()] O X (¥).

An integration over time yields the remaining w-equation, u®(t, X(t)) =
a5 (X (t)), where @ is the primitive of o5. We conclude that every limit
of u® for e — 0 is a solution of (P,). The main task is therefore to show that
(PZ) has a solution. The principal idea in the next two lemmas is to solve
(P¢) for strictly negative 0f on a time interval, which does not depend on
the supremum of v5. This allows to take the limit ¢ — 0.

Lemma 1 (Solution of (P%)). For points 0 < xy < x; < 0o let initial values
vo € HY((0,20),R) be non-negative with vo(zo) = 0, and the free boundary
datum 05 = 0y € H'([z9,71),R) be negative.

1. Given coefficients a € L>((0,T), H*((0,21))) N H*((0,T), L*((0, z1)))
with a > Qpin > 0, we define the number

+ (9 allr T T + — T1 1~ |°
Qmin ' HOT]x0) Zo L1 Lo fmol ‘UO‘

Ho =
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There exists T > 0 depending only on po and ||vo| g1, such that problem
(PZ) has a solution (v, X) on (0,T). The solution satisfies an estimate

T
sup [lo(t, )1 o0.x ) +/ lo(t, M Ezo.x ) dt
! 0 (3.2)

T
+/ 10.0(t, X (1)|* 0:X (1) dt < C(amin, ||vol|m1).
0

2. There exists T > 0 depending only on o, x1, ||vo|l g1, and the lower
bound for f;)l |To|, and a solution (v, X) of (P5) on (0,T) with coeffi-
cients a(t,z) = ¢'(v(t, x)).

Proof. Ad 1. We define the positive number
e:=min{ inf (—7(x)),

x€[xo,x1] (3.3)
1/(llall Lo st + lvoll a1 (0,20)) + |70l coq0,20)) + #40) } -

Now we prove assertion 1 in two steps. In Step 1 we solve the problem on an
interval (0, 7.) which depends on €. In Step 2 we continue the solution to a
time-interval (0,7") which depends on g, but is independent of e.

Step 1. Solution on a time-interval (0,7.). We can transform the system
into new coordinates £ = x/X (t) such that we have to solve for the unknown
function V' : [0, 7] x [0,1] — R, V(t,£) = v(t,£X(t)). The V-equations now
read

9.X (t)
X(t)

OV (t, &) = X ()"0 W’Xgi‘g)(magwt,f) +¢

DV(L,0)=0, V(t,1)=0, V(0,) = vo(Exo).

aﬁv(t>€)> (34)

Given a guess for X(-) € H'((0,7),R), problem (3.4) is a standard forward
parabolic problem, and we can solve for V' on a short time interval which
depends on €. We then improve our guess for X by inverting the last equation
of (Pg), i.e. we integrate X, (0) = 2o and

1

8tXnew (t) X(T,)

OV (t,1) alt, X (1)) [Bo(X ()] (3.5)

It remains to specify function spaces for this iteration.
Claim. There exists ¢ > 2 (independent of €), 7. > 0, and a solution
(X,V) on (0,7.) with

X e WH(0,m).R), Ve L2([0.7), H((0.1))) 0 L*(0,7.), H*(0,1))).
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Proof of the Claim. We use the interpolation inequality which states that
the embedding

g L0, 7], H*) N L=([0, 7], H") — L([0,7.], H"*)

is well-defined and continuous for some ¢ > 2 (in fact for ¢ < 8/3). We fix
such q and set q := (2 + q)/2.

To see that the iteration defined by (3.4) and (3.5) is indeed well defined
in the above spaces, it suffices to multiply (3.4) with 8521/ and to integrate.
Since a and X are strictly positive on a small time interval, we find an a
priori estimate for V' in the spaces above. Here we exploit that the terms
without a determined sign (coming from the derivative of a and from the last
term) can be estimated by

T 1
¢ [ [ 1ol eV 138V < O al i 106V ana 1V o
0 0
T 1
¢ [ [ ax10vI 108V < CoIT 0N s 10V i [V o
0 0

For small 7, these expressions are small compared to the norms of V' and
X of the claim, since ¢ and ¢ are larger than 2.

By similar calculations one verifies that the above iteration is contractive.
Let us consider two different guesses for X, say X and X , that are mapped
to two different solutions V and V of (3.4). These satisfy

IV = Vlzaqormmey < CIIX = Xllwrago,np)

on a small time interval. The corresponding free boundary position functions
Xnew and X ., then satisfy

||Xnew _ Xnew”Wl’q([OvTELR) S C ||at(Xnew - Xnew)HLt?
<C (T€>(q—2)/‘1(2+‘J) ||8t(Xnew — Xneﬂ))HLq

_ 1 & =
<C (Ta)(q 2)/a(2+q) ?HV — V||Lq([O,TE]7H7/4),
where we used Holders inequality with

1 2
a ¢ q q—2
This provides the contractiveness of the iteration map for small 7.. We have
thus verified the Claim.
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In order to continue the solution in Step 2 to a larger time interval, we note
that V' remains non-negative by the maximum principle. As a consequence,
the time derivative of X in (3.5) remains non-negative.

Step 2. Continuation of the solution to a fized time-interval. The solution
can be continued to a fixed time interval [0,77], if the numbers ug and € of
(3.3), calculated for initial values v(t,.), do not degenerate. Since we keep a
and 7 fixed, it suffices to find a uniform upper bound for ||[v(t, -)|| g1, and to
exclude X (t) — x; on an interval (0,7).

We derive the a priori estimate for v in the original variables on the
time-dependent interval (0, X (t)).

X q
% i §a(t,m) |0,v(t, )| dx

1 X(t) X q
- 5a\amv(t,X(t))P&tX(t) +/ CL&EQW&E&W-F/ iﬁtamxvﬁ
0 0

= Sl (X () X () +alt, X()0.0(r, X (1)) - lt, X(1)

X() X 1
—/ |8x(a8xv)|2+/ L galo,l?
0 0 2

In order to evaluate the second term we must determine dyv(t, X(t)). To
this end we differentiate v(¢, X(t)) = 0 with respect to time and find
Ow(t,X(t)) = —0,v(t, X(t)) 0:X(t). The second term equals the first up
to a factor 1/2 and we find

d [X®

a a X
4 —|8xv|2+—|8xv(X(t))|28tX(t)+/ 10, (a,0)?
at J, 2 2 ;

X (t) 1
= / —0,a|0,v|?.
0 2

With ¢ > 2 as in Step 1, ¢y depending on the lower bound of a, and with
Co := ||vol|31, we can calculate

T X(t) 1
col[|v]2ee i1 + V)| 2252) < Co —I—/ / §8ta(t,:v)|0xv(t,x)|2dz dt
o Jo

T X(t)
< (O +/ |0z v(t, )||Loo/ |0sa(t, )| |0zv(t, )| dx dt
0 0

< Co+ T°)|0pv]| oo - [ Brall oz - [0l] oo e
< Co+ Cuo) T (lol e + 0l Z2122),
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for some & > 0 by ¢ > 2. On a small time interval with length depending
on g and [|vg||g1, we find the estimate (3.2), and, in particular, the L>H!-
estimate for v which allows to continue the solution beyond time 7..

The fact that 21— X (t) remains bounded from below follows from estimate
(3.2) together with the last identity in (P,). We find that 05(X (¢))0:X () is
bounded in L3((0,T')), thus, since the integral of 95 over (g, z;) is bounded
from below, we find a positive lower bound for the time span that X needs
to reach the value x;. In particular, we can continue the solution up to a
time 7" > 0, which may depend on pg, but not on €. This shows assertion 1.

Ad 2. In order to solve the nonlinear problem with coefficients a = ¢'(v)
we study an iteration map a — u — a"*. With a,,;, := inf ¢'(vg) we chose
Ry, Ry > 0 (specified below), and consider sets of the form

Ar:={a€ H'((0,T) x (0,21)) N L>=((0,T), H"((0,1))) :

. 3.6
infa > amin/2,||0allr2 < Ry, ||al|em < Ra}. (3:6)

We remark that the set At is closed and that functions a € Ar are contin-
uous. From assertion 1 we know that, given a € A, we can solve problem
(P,) with coefficients a on an interval (0, 7p), where Ty depends only on @,
and R;. We can then chose T' = Ty(amin, R1)-

We now define an iteration map @ : Ar — Ar, a — a™" as follows.
Given coefficients a € Ar we solve problem (P,) with (v, X). We then insert
into ¢’ and set a"*"(t,x) = ¢'(v(t,x)) for x < X(¢t) and a"¥(x) = ¢/(z) for
x > X (t). Choosing R, and R, large (depending on amn, ||vollm1, and the
function ¢), and then T' = Ty(amin, R1), the iteration map @ is well defined
into Az by the estimate (3.2) on solutions v. For small 7" we can achieve
that a"* = Qa satisfies all inequalities of (3.6) strictly. With this choice of
T, let now (v, X) be any solution of the equation with a(¢,z) = ¢'(v(¢, x)) on
an interval (0,7) with 7 < T. Then, by continuity, the coefficients a = Qa
are in the interior of the set A.. We conclude that a local existence result
implies an existence result on (0, 7), since the coefficients can never leave the
set A.

In order to construct local solutions v for coefficients a = ¢'(v) we consider
the above mapping () on a set Ay with T'= 7. > 0 possibly depending on €.
We claim that the above mapping () is contractive. We use the transformed
quantity V' and exploit that (V,X) solves (3.4) and (3.5) with X,,.,, = X.
Let a; and ay be two different coefficient fields with solutions (V;, X;) and
(Va, X5). Then V :=V; — Vj solves

a (t, EX4(t))
Xi(t)

w

OV (t,€) = X1(t)"' 0 eV (t,€)
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+ X, ()10 [al y gXl(t);(l_( gz(t’ Xa(t)) O Valt, f)]
1 Tt X,(0) L [aalt£Xa(0)
Ak [ 590 85‘/2“’5)] " %0 [ Xy el
0, X1 () 0 Xso(t) 0y X1(t)
_'_5 Xl(t) 8§V(t,§)+£( Xg(t) - Xl(t) ) 85‘/2(t7£)'

Again, multiplication of this equation with 8§2V and exploiting strict nega-
tivity of ¥y in (3.5) yields the contractiveness of () on a ¥p-dependent time
interval (0, 7.). Since we can continue solutions until the e-independent time
T, this concludes the existence proof. O

Lemma 2 (Solution of (P,)). We consider 0 < xy < xy and initial values
ug € H*([0,21],R) with Oyug > z on (0,x0), Opuo(zo) = 2, and Dyug < z on
(o, 21]. With g = ug there holds

1. For positive xq, x1 — To, f;;l |0zt — 2|, and ||uo|| 2((z0,21)), there exists
T > 0 and a solution (u, X) of problem (P,) with a(t,x) = ¢'(0u(t, ))
on the time interval (0,7T) .

2. Ifug is of class C*([0, L],R) and T is chosen mazimal, then X(T) = x,
orT' = oo.

Concavity remains preserved: For initial data with 0*ug < 0 on (0,1y), the
solutions satisfy O*u(t,.) <0 on (0, X(t)) for allt € (0,T).

Proof. Ad 1. We set vy = 0,ug — z and 99 = d,up — 2z — € and find a solution
(v°, X) of (Pf) with Lemma 1, assertion 2, where the family of solutions
is defined on an e-independent interval (0,7"). Integrating v® over z yields
an approximate solution u¢(¢,x) of problem (P,). We send ¢ — 0 and take
an L>®H? weak-* limit u of u®. The norms of u allow to take limits in all
equalities of (P,). In particular, the convergence v* — v is uniform by the
bound of (3.2) and the v-equation, and we can take strong limits in the
coefficients, a(v®) — a(v).

Ad 2. For C?(Q)-initial data wug, the quantity w® = ¢ (v)0,0° =
¢ (v9)0%uf = Owf is initially bounded. We want to exploit a maximum
principle for w® to find global solutions of the e-problems. The limit ¢ — 0
then provides global solutions to the original problem.

In order to apply the maximum principle we note that the e-solutions
are classical, and that w® = ¢/(v®)0,v° satisfies with the positive coefficients

a=q(v°)
Ow® = 8;0,[q(v°)] = 0.[¢' (v°)0p°] = 0] (v°) D, w].
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As boundary conditions we have w®(t,0) = 0 and w®(t, X(¢)) < 0. We
conclude that w is bounded from above by the maximum of its initial values,
and that concavity remains preserved. Furthermore, differentiating the last
equation of (P,) with respect to time we find

0= %[&Eue(t, X(1)7)] = Dt (t, X(£)7) + 2w5(t,X(t)‘)8tX.

We conclude that no negative minimum of w® can appear at the right
boundary X (t) and hence that w® remains additionally bounded from be-
low. For the rigorous derivation of the maximum principles on domains
U, {t} x (0, X(t)) one considers the transformed equation (3.4).

Note that relations such as v® > 2z remain as well satisfied by the maxi-
mum principle for v°. By assertion 1, we can extend the solution globally in
time unless X (¢) tends to a boundary point. O

The original problem (P) decouples into two problems of the form (P,),
as long as the two points X (¢) and X5(¢) do not meet. It remains to study
the case that the two points meet after finite time, lim; »7 X;(t) = 1 = 25 =
lim; »7 X5(t). In this case, the EM-solution is described for ¢t > T by the
following modified free boundary problem (P’).

Find v € C([0,7] x [0, L],R) and X € C([0,T7, [0, L]), such that
u(0,.) = ug, u(t,0) = u(t, L) = 0 for all ¢, and

X(0) = o, (3.7)
Oru(t, ) = 0x[q(0zu)] in (0, L)\ {X(t)}, (3.8)
Oyu(t, X (t) £e) — 25 for e \, 0. (3.9)

The subsequent proposition collects results for (P’) and that are analo-
gous to the results for (P,).

Proposition 1 (Problem (P')). For initial values ug € C°(Q) such that, for
some g € (0, L), we have gl € C*([0,20]), oo,y € C*([0, L]), and

Opug > zy in [0, z9),
Opo(xo £ €) — 2 for e \, 0,
Opup < z_ in (xo, L],

there ezists T > 0 and a solution to problem (P') on [0,T]. The (P') solution
is the EM-solution of (1.4).

In the case z_ < 0 < zy and for initial values with 0%*ug < 0 on (0, L) \
{0}, the solution exists globally in time and there exists xo, € (0,L) such
that X (t) — zo fort — oo.



Forward-backward diffusion: Comparison of two solution concepts 21

Proof. We only sketch the proof of this proposition which is similar to the
proof of Theorem 1, but simpler, since an e-regularization is not necessary.
One studies again the spatial derivative v = Jd,u, which formally solves the
following system of equations.

X(O) = Xy,
O = Ogfad,v] in {1} x ((0, L)\ {X(1)}),

v(0,-) = Oyug, Oyv(t,0) = 0v(t,1) = OV,
u(t, X(1)F) = 2,
(24 = 22)0: X (t) = alt, X (1)) (0zv(t, X(8)7) — Op(t, X(t) ).

Here, the last line follows by differentiating the jump condition u(X (¢)*) =
w(X (t)7) with respect to time and exploiting the differential equation for
u. The above problem can now be treated similarly to problem (P,), the
e-regularization is not necessary here since the derivatives of u are strictly
different on both sides of X (¢). The main steps in the proof are as follows.

1. One derives a short time existence result with the help of an iteration.
Given an evolution for X (¢) one solves the v-equations with Dirichlet con-
ditions at X (¢). Given this solution v one improves X (¢) by integrating the
last equation.

2. One considers the iteration a +— (v, X) +— a"**, where (v, X) is the
solution of Step 1 and the new approximation of a is given by a™" := ¢/(v).
The iteration yields a solution u of the original system (P’) with a := ¢'(0,u)
on a short time interval.

3. We claim that the maximum principle provides uniform bounds for the
non-positive function 9?u. Once this is shown, one can continue the solution
globally in time.

Indeed, let us again study the variable w := a0,v = Jyu. The last equation
for v provides

w(t, X()7) —w(t, X(£)7) = (= — 2-)0 X (1),

whereas the time derivative of the jump condition for v implies that for the
limits from both sides (indicated by X (¢)* for right limits and by X (¢)~ for
left limits) there holds

0= %&Cu(t,X(t)i) Dt X (1) + 2w(t,X(t)i)8tX.

Let us assume that at time ¢ we have 9, X(¢) > 0. Then w(t,X(t)*) >
w(t, X (t)7) and a maximum of w necessarily appears in X (¢)*. But there
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we find
Duw(t, X (1)) = —%w(t,X(t)*)@tX >0,

hence a maximum w = 0 cannot appear at x = X(¢). Let us consider
negative minima of w. They can only appear at X (¢)~, but then

Duw(t, X (1)) = —2w(t,X(t)‘)8tX >0,

hence negative minima cannot appear for ¢ > 0. The same calculations for
the case 0,X(t) < 0 provide that w remains non-positive and bounded for
all times.

4. One excludes X (t) — 0 and X (t) — L for t — oo with the help of the
original system (P’). The calculation that u is the EM-solution is identical
to the calculation for Theorem 1. O

Remark 1. Theorem 2 and the above proposition are formulated for the case
z_ < 0 < zy for notational convenience. Let us assume that 0 < z_ < z4. In
this case the two points X1(t) and X5(t) move towards each other and they
necessarily meet after finite time Ty. The evolution is described by (P') on
an interval (Ty, T1), where Ty < oo is a time instance when X (t) hits 0. On
the interval (T, 00) the evolution is described by a forward parabolic equation
with Dirichlet conditions. Therefore, the solution u eventually converges to
the trivial solution u,, = 0. In the case z_ < z, < 0 the analogous result
holds with the point 0 replaced by L. We omit the calculations that verify
these facts which can be conceived from geometric considerations.

Proof of Theorem 2. Lemma 2 provides a maximal interval of existence (0, T")
and a solution to problem (P). The functions X; and X5 are monotonically
non-decreasing and monotonically non-increasing, respectively. There holds
either ' = oo or lim; »r X;(t) = lim; »1 X5(t) by Lemma 2, claim 2.

In the case T' = oo the EM-solution is given by (P) and we find
limy o X1(t) = 11 < 29 = limy_ Xo(t). In this case the limiting func-
tion is given by min{ug(x), z1x, 2 (x — L)}. To prove this fact one has to
verify the technical result that every solution of a forward parabolic problem
on an interval (0, X;(t)) with X;(¢) /" x; converges to the unique solution
of the elliptic problem on (0, z) for ¢t — oo.

In the case T" < oo the EM-solution is given on (0,7") by problem (P)
and on (T, 00) by problem (P’) (compare Proposition 1). Multiplication of
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(P") with 0yu and integration by parts yields

/0 Byuf? = — / 1(0y0)00,
T (@uu(X (1)) Bul(X (1)) — g(@eu(X (1)) Du(X (1))

= —/0 0P (0,u) + q(24)Ou(X (1)) — q(z-)u(X (6)™).

The values ¢(z_) and ¢(z;) coincide with ¢* by definition of z... For the time
derivative of u we remark that (assuming differentiability)

Opu(X(8)7) + Du(X () 7)0 X (t) = Opu(X (8)") + du(X () ") X (1),

where we know the values 9,u(X (t)*) = 2¢. Inserting above and integrating
over a time interval (7', 7) we find

T L L
/ / |0ul? + / O(0,u)
T JO 0

The right hand side is bounded independent of 7 and we find the convergence
of u to a stationary solution of (P’). The only stationary solution of (P’) is
given by min{z,x,z_ (z — L)}. O

T

=q /T[ZJr — 2_]0, X (t) dt.

T T

Proof of Theorem 3. The proof is based on an energy estimate for solutions
of the singularly perturbed problems. Testing (1.7) with d,us° yields

/ |0,u°|* dx = / q(0,u™°)0,0,u™ da — 82/ O*us00,0%u dx
0 Q 0
1
= at/ O(0u*?) da — 52@/ —|02u®°|* da,
0 Q2

and therefore

T 1 T T
/ / |0,u|? da dt + {52/ —|8§u5’6|2d$] + [/ O(Dyu?) d:v] =0.
0 JQ Q2 0 Q 0

(3.10)
We set ¢ = ®(2_) and ¢, = P(24). In the case ¢_ = ¢, the claim follows
immediately from (3.10). It suffices to approximate uy with a piecewise affine
function 4o with slope either 2, or z_, and to chose as uj a smoothed (on

scale 6%) version of @y. We thus achieve that the initial values satisfy

1
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for some function p(d,e) — 0 with lims_qlim._¢ p(d,e) = 0. Since & > ¢_,
estimate (3.10) together with the weak lower semicontinuity of norms implies
Ousp — 01in L2(Q x (0,7)).

In the general case, not assuming ¢_ = ¢, we chose A € (0,1) with
Az_ 4+ (1 = X)zy = 0. Jensen’s Lemma implies that

1 1
Y S N
by [e0ate 2wt [ @ @uas
ulgn=0 Q ulgn="0 Q

T uecl(@,R)
u‘aﬂ:o

1
> inf 9™ l /&Eudx > &*(0).
Q
We chose again initial data u) which are smoothed versions of piecewise affine
functions with slopes z4. We can achieve that
/ S(O,ul)dr < O)+ (A6 +(1—Noy) L = O@)+L-0(0).
Q

For such initial data we conclude from (3.10) that
T
1
/ / \8tu5’5|2dxdt+52/ ~|02u=O(T, ) [*dx + L - **(0)
o Jo 02
1
< 52/ —|02ud|? da + / O(0pud) dx
Q2 Q

1
_ ¢ / L da + L 37 (0) + 0(5).
Q

As a consequence, the SP-solutions to these initial values all have small
energy and, in particular,

/ D pl2 = O(5).
Qp

This shows that, in the limit § — 0, the solutions u$, approximate a sta-
tionary solution, i.e. the EM-solution. O

A Appendix

In this appendix we prove those assertions of Observation A that regard
the forward regime in the evolution equation. The proof of existence uses
techniques similar to those in [9)].
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Proof of the first part of Observation A. 1. Ezistence of a classical solution
u. Since €2 is bounded and |0,ug| < s_, there exists 0 < s; < s_ such that
|0yug| < 51 < s_. We can modify the flux-function ¢ outside of the interval
[2_, s1] to obtain a function ¢ € C*(R,R) with ¢ > ¢ > 0. The modified
problem

Byt = 0,G(D,1) (A1)

with Dirichlet conditions is a forward parabolic equation and has a classical
solution @ € C*(Qy) for every T > 0 with 9*a € C* bounded. The solution
@ and its derivative 0,4 satisfy the weak maximum principle, hence

sup |0, u(t, x)| < sup |Opug| < s1,
Qr Q

and consequently u. = @ is also a classical solution of the g-problem (1.4).

2. Uniqueness of weak solutions. We claim that every weak solution
v € L*(0,T; H(Q)) of the modified problem (A.1) satisfies v = u.. Indeed,
u = u, is also a weak solution of problem (A.1) and we can calculate (both
equalities must be interpreted in the weak sense)

Oyu — O = 0,[q(0u)] — 0:[G(0v)],
1
Ot/ “|u - = —/[d(@xu) — §(0v)] - (Opu — 0pv) <0
a2 )
by monotonicity of . Hence u = v.
3. The SP-solution coincides with the classical solution. Lemma A below
asserts that, on a small time interval (0,7"), the solutions u® of the problems

O = 0,G(0,u°) — 2 A%uf (A.2)

remain uniformly close to the initial values in H?(€2). In particular, u¢ coin-
cides with the SP-approximations that are defined with ¢ instead of q. We
consider a sequence £, — 0 such that u®* — wu almost everywhere, where
is the SP-solution. Since u®* € L*>((0,T), H?) are uniformly bounded, upon
selecting a further subsequence, we may assume that u®* — u weakly-* in
L>=((0,T), H?) and, by compactness, strongly in L*((0,T), H'(£2)). We con-
clude that u is a weak solution of (A.1), since, for ¢ with linear growth, we
can take limits e = ¢, — 0 in

T T T
/ / Ot - p = —/ / G(Oput) - Opp — / / 2AU° - Ag.
o Jo 0o Ja 0o Ja

By Step 2, the weak limit u coincides with the classical solution .. O
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Lemma A. Suppose ug € H*(Q) satisfies uo(-) = 0 and Aug(-) = 0 on 0N.
Let u® be the solution of the initial boundary value problem

O = 0, [q(0,uf)] — 2 A%u® in Qr
u® =0 and Au® =0 on 0Qr
u® = g in 2 x {t = 0},

where ¢ : R — R satisfies ¢ > qo > 0 with ¢ and ¢" bounded. Then, for all
0 > 0 there exists a time T > 0 independent of € such that

Hu€ — UOHLOO(O,T;HQ(Q)) S 5 (Ag)
Proof of Lemma A. The function v® := u® — ug solves the problem

o' = 0, [q(0puo + 0,0%)] — 2 A% — 2A%0°
= ¢ (Opuo + 0,v°) (O2ug + 920°) — 2 A’ug — 2A%0° in O,
v5(0,) = 0inQ,
Av® = 0on 0 x {t>0}.

We set w® = 0,v° and note that w® solves
ot = 9%[q(0pup + w®)] — 2 A%y — 2 Aw®

with Neumann boundary conditions. We can therefore calculate

1
8t/—|8xw€|2d:c = —/@%we - Qyw*
2 Q

Q

= — /q'(@xuo + W) PugPwdr — /q'(@xuo + w®)|0%w® | dx
Q

q"(Byup + w°) (Pug + 0yuw°)’ Puwda

e* (A%upd2w® + |03uwf|?) da.

By uniform positivity of ¢/, boundedness of ¢/, ¢” € L>°, and boundedness of
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uo € H*, an integration over time yields the estimate

A= ||w€||%°°(O,T;H1(Q)) + ||w€||2L2(o,T;H2(Q)) + 52||w€||%2(0,T;H3(Q))

T T
<C {/0 [w® ()| 2 di —I—/O (8" (£))? [ 2y - 1w ()| 20 dt}

< C{VT (I (O) 202 + 1)
T
+ / 0w (Ollo=qen 1020 (D)l 1o (1) 20 dt} -

For small T" > 0 the first term can be absorbed in the right hand side and
we find

A< OWT + A%?),

Chosing a smaller value of T' if necessary, we find that non-negative solutions
A to this inequality satisfy, for some a_ < ay € R, a_ > 0 small, that either
A<a_or A>ay. Here, the constants are independent of ¢.

For T' = 0 we have that

[[w=(0, ')\\2Loo(o,T;H1(Q))nLZ(QT;HZ(Q)) =0,

and, furthermore, the mapping

t = [Jw () e

is continuous for all € > 0. We conclude that A < a_ remains valid for all
times, hence A remains small. Concerning the continuity of A it suffices to
exploit that for w® € L*((0,T), H?) with dyw® € L*((0,T), H!) the function
is continous into H'(Q). Even though the bounds are not uniform in € this
time, we can conclude the continuity of the H'-norm. O
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